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Annan lenient Monday eec 23 is a snelial lecture
on moment generating functions not in textbook
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A random variable X has non negative values
and density x é for of x so andsome constant c

what distribution is X Xn Gamma 5,3
Find Ver X 5
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Change of variable formula for densities
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4.4 Change ofvariable ornula for densities

let X displacement of a spring
the densityof Xn U Q1 is I Atco D
what is densityof Y 2x the force on the spring
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Zero else

Here the transformation of X to Y g x
is linear and one to one






































































































































what if Y g x isn't linear and one one
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Thm p 307 Change of Vatable Form la fo densities

Let X be a continuous RV with
density ft
Let y g x have a derivative that
is zero at only finitely many pts
ten fyly FÉ

g
evaluatedx say
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late in thelet x Nco far é Is III
a density

Find the density of y ox is where 770
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Stat 134

Monday October 10 2022

1. Let X ⇠ Unif (0, 1). The density of Y =
X2 is:

a f (y) = 1p
y for y 2 (0, 1), zero else.

b f (y) = 1
2
p
y for y 2 (0, 1), zero else.

c f (y) = 1 for y 2 (0, 1), zero else.

d none of the above
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in yore com oct 14 2022
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Hou does the answer change if Xr Uniff i
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