
Functions of Random Variables:

Example 1.

Suppose  X   has density function

   0ÐBÑ œ %B ß ! Ÿ B Ÿ "$

      

        otherwise! ß

Find the density function for the random variable  Y = X#Þ

Example 2.

Suppose  X   has density function

   0ÐBÑ œ $Ð"  BÑ ß !  B  "#

      

         otherwise! ß

Find the density function for the random variable

Y = XÐ"  Ñ$

Example 3.

Suppose  X is an exponential random variable with parameter  .-  !

Find the density function for the random variable   Y Xœ Þ#


