Lsn 20  Board Problem:

1.  Let U have the Uniform(0,1).  Find the PDF of Y=-1/4 ln(1-U).   

2.  Let X have the exponential(3) distribution. Find the distribution of Y=FX(X).  This is the probability integral transform.  

3.  Let V be Uniform(0,100).  Find the distribution of Z=FV(V).  This is the probability integral transform.  

4. Let T be the triangular distribution (0,1,2).  Find the distribution of S=T2.

