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3.37. [Generation of random variables with specified probability density function]
Find a function ¢ so that, if U is uniformly distributed over the interval [0, 1], and X = g(U),

then X has the pdf:
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0 else.
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3.31. [A simple hypothesis testing problem with continuous-type observations]
Consider the hypothesis testing problem in which the pdf’s of the observation X under hy-

potheses Hn and H1 are given. resnectivelv. bv:




3.31. [A simple hypothesis testing problem with continuous-type observations]
Consider the hypothesis testing problem in which the pdf’s of the observation X under hy-

potheses Hy and Hp are given, respectively, by:
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Assume the priors on the hypotheses satisfy m = 2.

(a) Find the MAP rule.
(b) Find pfatse alarms Pmiss and the average probability of error, p., for the MAP rule.
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