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1. Let X be a U(0,1) random variable. Let Y=X?, find the p.d.f. of V.

2. Let X have the uniform pdf f, (x) :i, —%< x<%. Find the pdf of Y =tan X.
T

3. Suppose X has densityf(x):%, ~1<x<3andletU = X2,

(1) Find the distribution funtion F(x)=P(X < x) of U.
(2) Find the density funtion of U.

3—X2 O<x<a
4. Suppose X has p.d.f. with f(x)=1 a®
0 , ow

(1) If P(X>1)=7/8 - find the value of a.
(2) Find E(X).
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5. Letthe p.dfofXbe f(x)=
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Find m.g.f. of X, E(X), Var(X).

6. Let Z be a standard normal random variable. Use the method of
moment-generating function to find the probability distribution of yAl

7. Let X, Y be independent standard normal random variable, derive the distribution

of X/Y.
8. LetY, and Y, be i.i.d. exponential random variables, with pdf f (x)=1e %,
x > 0. Find the density function of U = Y :
Y, +Y,
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