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Appendix F: Distribution Transform

Let 
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where 

 denotes the cumulative distribution function (cfd) of 

. The variable 

 is Rectangularly distributed on the interval 

. 

Assume that the probability density function (pdf) of 

, 

, exists. Then
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and therefore
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Assuming that the pdf’s exist for two cdf’s, one distribution can be transformed to the other via the Rectangular (Uniform) distribution. Although it may not be possible to obtain the transform analytically, the transform can be obtained numerically.

See e.g. Wadsworth and Bryan (1960).
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