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d
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fy(y) = fx(e¥)- lev| = iey, 0 <y <linbyand fy(y) =0,otherwise
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Plz<Y<o)= —e¥dy = | -e¥| = —e3 ——e3
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) A . [ 0,ifx ¢ A
Foraset A C R, definethe indicator function of AasI,(x) = { 1 ifzcA
. 1
The pdf of X is fx(x) = ml(a,b)(x)'
FirstnotethatY =d, if c=0 (i.e., Pr(Y =d)=1)Vd € R.
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Now suppose ¢ # 0 =Y = cX + d is a strictly monotone function of x and x = =—— = g '(y)
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We have fy(y) = fx( ) x ||, where
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1 (y), if ¢ > 0.
So fy(y) :{ (b—a) (ac+d,bc+d>

1 B
*C(b*a)l(bc+d,ac+d) (y), if e <O.

~Ul(ac+d,bc+d), if c>0
That is, Y{ =d,ifc=0
~U(bc+d,ac+d), if c<0
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TES
E[X"] = /OOO P(X™ > t)dt
= /OOO nz" 1P(X" > a")dr (%)
= /OOO nz" 'P(X > z)dx
(*): lett = 2", dt = nz" dx
TES
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c
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