Addition theorems for some distributions

X and X5 are mdependent random variables.
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Relations between distributions

X and X, are independent random variables and Y 1s a funcuon of X or of X| and

X.
. X] x! b Dil\'-[['ihU[iUﬂ
of ¥
Ei(d) - AKX, E(1)
E(#) (L) AKX +X) r@.1
E(A) E(L) 24 (X1+X5) 2%(4)
I'(r, 4) = A% ' 1)
E(R ) E5) Min(X,, X,) EQ +Aq)
: L "
N, ) ¥o(r) X‘ix Xalr (r)
”;’ ; £ F(1. 1)
x {FI] X f.r'"z} (XIJFFL}I(XIIFEF F(FL , J":r]
rI .
F{ﬁ;!’g} = ]J‘l{] +F‘EA1J .B(rl"'ll J"]-‘IZJ
Fir.4) rir.4) X (X +X5) B4r, ra)
N(0. 5) MO, o) XX, ay




