OVU(@’ S”—dﬁS‘/’/’CS’ (Section 5.4)

LT X yXayeen, X D2 ayy values .

The ordarSTq‘l’tS‘f s X ) ><'(1) e ><m)

arzZ 7"’72 \/67/%25 C?/‘/'Q»Z,?/Qd " CISCQVIJ/H
j\ér

“Thecrem
TF Kijeeo) Kn AR ”d, with colf /:
+en F (x) = )(F( )) ~\:(><)) "
X(é) ’é
Proof :
O( Xy <k )= P(#of X5 sx
LX) ( /s q+q7£a§f g‘)
=P(Y >4
where Y = ﬁ“ I(XiS%)

=

~ Binomiad (M = o)
Motz & Speqa@ (ose. F () = (F (’k’;))m

><(n)
we al FQGOQ/V knew.



Corollor
J’?\f X,); )Xm ara Lo with 70416 Wc

— A 7C(9C)(Fbc))a
ren 4 = "G ) al
- Fe)" 3
, 1\
7 Proof 1

)
() dx = Fm)cﬁ%)(g ‘ F(%))g/'

><@> /j

C\OOOSQ/ P(ace ‘
in [ xX+K)
to bQ/
X4)

| ~ Place VQYV\i\““Y)Ef
- 1 points
\ l/ 0‘(\2/ 0 n a P

> X




The Rea) Proot

, d -
. (x) =
’Fx\g dx X( )
i %( C) 5{—7?{ Fog' —Foo) S
— N il

{K F(x) K~,(I— F(X))nﬁK{(x)
~ k) F) S (- F(x;)ndk*‘f(x) }"

n = or K= N
n = yN=l
(Q)(rvk) )n for | (2@0&) )

(Trma, alway s F (b) =0 3

for b<O or b>2

| @) . -
Canfe= () Feo T i-Feo )R

=3
— )

( ;‘ ) F(x’)K( | - Foc))ﬂdkﬁ/

J

W\j



= nfoy Z ( )Hx}j(hﬂx))h X

——mcvx)z ) Ee” (- FoN !

I

Tarm For> arM—Por'
X 6"
\-/Y'\—/ |

= hwc\'X)( )F(Q()g (ﬁ{:@q)n‘“{}

as olasmaof
S
Spg;\af) (ase -
when T IS Oniform(o, 1)
F\X) — % 100(“ O<X</
PO('F ‘F(%)’ ' | 8
£y =Gy (=2
%) (nj+1) -
= P(eD) X3 o)

) Mn=3+ ) Beta(y ’6*’3



Ncﬁ'e: ( Conn&fh on W H)Y\ HW QXéfcgg

2,40
— x
= (x) = y ‘P (u)cgbt
G 0 %G

A -k
= () Feo U Fe)’
K:é K

B RV . RO
_,go n(a.__,mmﬁu) (1-Fw)

For Uniform (0,1) “his becomes
S (8) x50 "

K=
4 L

= ("n(o) (1-w) Folu
o \3

o o Cla® calrfve of the

kacv\ EXJZ[C'(SQ 2040 o

esul (n



Connection with [2.40]

-

< =y
)

Y P(X%P%): ‘—P(Y(é»f%)

\J “—

A—|

= @ AT

K=0



MuH’ ariafe Trang‘f‘ormdfhonj ( Pe .185 }
= (Xiy%ayeue,Xp) 5 pdt £ )

| ~(u,)u230 up)

U= g(x) where 2 RP— RY

A =3xf (%)>O}’

@ {% 3(%)“uvcor50me %é&}
fq: ' (0—>B s 11 and Smooth”

\/v‘“H’\ h= 3 'j Fhen
‘FU(UL)"' £ (h(W))lI\(%)\ for ué(B

It A=A, UA U=~ - UAK a?tﬁjom'l’

with P(XéAo) O
and gz - DAL — B is 1-1,onto, smoo‘ﬁ\

(whez 94 s 9 resf‘nded ‘f‘o A )
with nverse  hs 3,1/ where h B—A;,

Then
£ cw)zz f (h;w)] Ip (W] for ue®
U {:l X A o



Deder sfufistics
Sample s1z€ h=2
X = (X1,%2)5 XX, Tid with polf p
so that £ (x)=F (X X)
o X1y Xa,
:‘F(%I)R%z)
U=(V,Uz) = (XU))X(Z)) ';j(X)
where A
=gy 29 27
{ (X1y%2) T X <Xz

a——
a——

(%z)%l) ?-F oVt

\
(\'37_ Az
and A :{(%\)762_) %I“",X’Z}
Xo| e 9
A, . —




Thus B =] (w,u,) ¢ u,<u2}
- |
h ) BﬁAg 9 :3l
h (ul)dz) = (‘il)uz)
h,: B—7Az ’32
hQ_(LLUM?.) - (QZDL( )

Tt s eas’\\)/ seen thatf
IJ;‘(U)\ :\Jh(“)\ = 1.
) 2

For @@'Y\P\@ 2, =
x=h,( W) = M2:>d W=

%Q_MU‘\ 2

F——

Z)M) é‘tiz, —_

dXI 0% \o \

2 %2
\5(1‘ abtz_

Also qcx(h,(\k)) :1': (h,yw)) = Fupfw,) .

For example, Fx(hz(u)) "Cx., 2( Uz U1 )

=) Fw) = Fudt(uz) .



Thus 2 |
f W= ,LZ___,‘&W%))’ Jp, @] for we®

= 2 (uD)HU) for w<Uy
(Zzero other wis2)

= 2 fu) Fup) T lu=up)
@_@l@ sS\122 Y\ ﬁé
= (Ko Yooy Xg ) whiere Y, ¥ayXs are 1id
with /POH? £ so “hat
(12078 ) = £ 00 ) )

£ =t
Po 7<inl)

U= (U[DUQ_;,UQ,) = ( XU))><(2)J>%3))
,_:SQ)() where 3(96):3(%.3%2;%3)

(%15%,%Xg) i %[<H¥2<%3
(Yay X1, Xz) 1T K< X< %3
(X1, XanXa) T 2 <%3< X2
(%59%2,%\) (5 %3<%z< X
(Kay gy Xi) 1T Xp<K3= %
(%3, %1,%2) it xg< X <2



