Problem 8.48 If X has a density fx(x), find the density of Y where
a) Y= aX +b for constants a and b.

b)Y=X?2.
¢) Y =4/ X , assuming X is a non-negative random variable.

Solution
(@) If Y =aX +b, using the results of Section 8.3 for Y = g(X)

f,(y)= fx(g‘l(y)*jg(;—;y)‘
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(b) If Y = X2, then

fv(y):(fx(_\/y)Jr fx<+\/y) %

(c) IfY = VX', then we must assume X is positive valued so, this is a one-to-one
mapping and
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