Math 451, Spring 2004 Homework 3
Richard Sowers due March 1

1. |10 points | Fix a cumulative distribution function F'. Let U be a random variable which
is uniform on (0,1). Define

G(t) Yinf{s e R: F(s) > t}

for all t € R (where inf () = co), and then define ¥ o G(U). Show that the distribution

of Y is F' (Hint: you may want to first consider points of continuity of F').

2. Let X be a real-valued random variable, and define o0{X} ©x “HAR)).

Show that o{X}, thus defined, is a sigma-algebra.



