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1. In this note the distribution function for the product of two
variable X,, X,, which are distributed independently according to

A,
—I%Ef)—Ae"“‘“’m“’l da(i=1, 2), is obtained. It takes a very simple form
1.

when 22—/11=n+% holds for some integer »n>>0. This distribution can
be applied to solve some problems on microwave transmission.

2. When the two independent random variables X;, X, follow the
distribution p, (x)dx, p.(x)dr respectively, the distribution p, . (x)dx for

the produet X, X, is given by p, ., (x)=5p,l(e) p,z(g)%e Thus for
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It is well known in the theory of Bessel functions that the follow-
ing formula holds :
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where K, (z) is the modified Bessel function of the second kind of
order v (see [1]). Then we have
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pzlzz(a7)=1—;—(m(alaz)(h+ )/ (x)( +4)/ K/Iz—/h (21 @as2).
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As for the distribution funetion of XX,

S Pon(t) db = S 2 (a2, (0 @) d(a),

I'(2) I'(4,)
we have, putting z=2Va,a,t,
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By formula (12) in p. 80 of [1]
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we have for the case 4,—A=n+1/2
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where I(v, p) represents the incomplete /'-function

I(v, p)= S “t"dt/S ettr dt.
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