Homework #6

5.56. a)

y v 11 1,

Fy(y) = [00 fy(x)dz = [00 —1 +szal:zc = ;tan Y.
b) As Fy ' (y) = tan 2y, if Uy, Uy, - -+, Uy, iid. unif(0,1), then tan 2U;, tan 2Us, -, tan 2U,
i.i.d. Cauchy
5.58. a) If n =1, then
P(S; <t)=t.
Assume it holds for n = k, i.e.,
tk
P(Skgt):— O<t<l.
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Then for n = k + 1, we have
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we have




