
M362K : April 19th, 2024.

Problem from Sample Exam .

Consider two independent r.U.S X and Y w/ Cdfs Ex and Fy , resp.
Define :

U : = max(X
,Y)

and
v : = min (X

,
Y)

Express Fr and Fr in terms of Ex and Fy
.

> : By defin : for all ER

F(x) = P[U = x]
= P(max(X ,Y) = x] =

=P[X=x ,Y(x] =
independence

=P[X =x] ·P[y[x]
--

=Ex(x) · Fy(x)

By defin : for all xeR

F(x) = P[V(x]
= P[min(X,Y) =x] PLET=1-PLES]

= 1-P[min(X,x)<x] =

= 1 - P[X(x ,Y>x] =
independence

= 1- ]. ]

= 1 - 1 - Fx(x)1 - Fy(x)

= 1- 1+ Fx(x) + F,(x)
- Fy(x)E, (x)

= Fx(x) + F, (x) - Fx()
-F, (x)








