
Univ. of Wisconsin - Parkside Math 310 October 30, 2024

Homework 9.5: Convolution

1. §3.9, #1.

2. Suppose that X and Y are independent random variables with fX(x) = xe−x, x ≥ 0,
and fY (y) = e−y, y ≥ 0. Find the pdf of X + Y .


