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Example 6.4

(A more general case of Example 6.3) Obtain the PDF of Z= X + Y, where X and Y are two independent random variables
‘with the following PDFs:

! a<x<b
fxk)={b-a
0 otherwise
1
— c<y<d d-c<b-a
fy)={d-c
0 otherwise
Solution:
‘The two PDEs are shown in Figure 6.6.
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