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Question a) First we introduce Y = ¢g(Z) = |Z| and note that g() is strictly increasing on
10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the
box on page 304 and the many to one result on the top of page 307. In our case
we have
1 1.2 dy
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d
fo) = o=, y=g(z)=2  i=VE 5 =2:=2f

Inserting in the boxed formula page 304 and once again using the many to one
extension.
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we have
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Inserting in the boxed formula page 304 and once again using the many to one

extension. 1

V2Ty
This is a special case of the y? distribution, here with 1 degree of freedom. The

general case is introduced page 365. The distribution is extremely important in
statistics (and probability).

_Y
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e 0<y<oo
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general case is introduced page 365. The distribution is extremely important in
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10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the
box on page 304 and the many to one result on the top of page 307. In our case
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1, dy
f2(z) = 7=e3,  y=g(x) =2 a=vh L =2=2/§

Inserting in the boxed formula page 304 and once again using the many to one

extension. 1

V2Ty
This is a special case of the y? distribution, here with 1 degree of freedom. The

general case is introduced page 365. The distribution is extremely important in
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10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the
box on page 304 and the many to one result on the top of page 307. In our case
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1, dy
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Inserting in the boxed formula page 304 and once again using the many to one

extension. 1
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This is a special case of the y? distribution, here with 1 degree of freedom. The

general case is introduced page 365. The distribution is extremely important in
statistics (and probability).
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10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the
box on page 304 and the many to one result on the top of page 307. In our case
we have
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Question a) First we introduce Y = ¢g(Z) = |Z| and note that g() is strictly increasing on
10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the
box on page 304 and the many to one result on the top of page 307. In our case
we have

fZ(Z): \/%6722 ) ’y:g<2):’2|,

1, dy
f2(z) = 7=e3,  y=g(x) =2 a=vh L =2=2/§

Inserting in the boxed formula page 304 and once again using the many to one

extension. 1

V2Ty
This is a special case of the y? distribution, here with 1 degree of freedom. The

general case is introduced page 365. The distribution is extremely important in
statistics (and probability).

Question ¢) We introduce Y = g(Z) = +. With Z = < and d%(zz) = — % we get
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Question a) First we introduce Y = ¢g(Z) = |Z| and note that g() is strictly increasing on
10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the
box on page 304 and the many to one result on the top of page 307. In our case

we have

fZ(Z): \/%6722 ) ’y:g<2):’2|,

1, dy
f2(z) = 7=e3,  y=g(x) =2 a=vh L =2=2/§

Inserting in the boxed formula page 304 and once again using the many to one

extension. 1

fY(y) = \/m

This is a special case of the y? distribution, here with 1 degree of freedom. The
general case is introduced page 365. The distribution is extremely important in
statistics (and probability).

1

Question ¢) We introduce Y = g(Z) = +. With Z = < and d%(zz) = — = we get

_Y
2

e 0<y<oo

1 1,21

fY(y) - \/% _2Z2T

z
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Question a) First we introduce Y = ¢g(Z) = |Z| and note that g() is strictly increasing on
10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the
box on page 304 and the many to one result on the top of page 307. In our case

we have

fZ(Z): \/%6722 ) y:g<Z):’Z|,

_1, dy
Ja(2) = =77, y=9g(z)=2" 2=y =22

Inserting in the boxed formula page 304 and once again using the many to one

extension. 1

fY(y) = \/m

This is a special case of the y? distribution, here with 1 degree of freedom. The
general case is introduced page 365. The distribution is extremely important in
statistics (and probability).

1

Question ¢) We introduce Y = g(Z) = +. With Z = < and d%(zz) = — = we get

_Y
2

e 0<y<oo

1 1.1 1
fY(y)_\/% 1 y2 o

z

™
N
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box on page 304 and the many to one result on the top of page 307. In our case

we have

fZ(Z): \/%6722 ) y:g<Z):’Z|,

_1, dy
Ja(2) = =77, y=9g(z)=2" 2=y =22

Inserting in the boxed formula page 304 and once again using the many to one

extension. 1

fY(y) = \/m

This is a special case of the y? distribution, here with 1 degree of freedom. The
general case is introduced page 365. The distribution is extremely important in
statistics (and probability).

1

Question ¢) We introduce Y = g(Z) = +. With Z = < and d%(zz) = — = we get

_Y
2

e 0<y<oo

1 1 _1

1
3 = e 2, —oo<y<0;0<y <00

fr(y) = NG T Y221

z

—_



IMM - DTU 02405 Probability
2003-11-12
BFN /bfn
Question a) First we introduce Y = ¢g(Z) = |Z| and note that g() is strictly increasing on
10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the
box on page 304 and the many to one result on the top of page 307. In our case

we have

fZ(Z): \/%6722 ) ’y:g<2):’2|,

1, dy
f2(z) = 7=e3,  y=g(x) =2 a=vh L =2=2/§

Inserting in the boxed formula page 304 and once again using the many to one

extension. 1

fY(y) = \/m

This is a special case of the y? distribution, here with 1 degree of freedom. The
general case is introduced page 365. The distribution is extremely important in
statistics (and probability).

1

Question ¢) We introduce Y = g(Z) = +. With Z = < and d%(zz) = — = we get

_Y
2

e 0<y<oo

1 1 _1

1 1,2 5
- e 2w —oo<y<0;0<y<oo

e 2

=
s
I
5
)
|

Y2/ 2m

z

Question d) We introduce Y
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Question a) First we introduce Y = ¢g(Z) = |Z| and note that g() is strictly increasing on
10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the
box on page 304 and the many to one result on the top of page 307. In our case
we have

fZ(Z): \/%6722 ) y:g<Z):’Z|,

Question b) We introduce Y = ¢(Z) = Z2.

_1, dy
Ja(2) = =77, y=9g(z)=2" 2=y =22

Inserting in the boxed formula page 304 and once again using the many to one

extension. 1

V2Ty
This is a special case of the y? distribution, here with 1 degree of freedom. The

general case is introduced page 365. The distribution is extremely important in
statistics (and probability).

_Y
2

0<y<oo

fr(y) =

e

Question ¢) We introduce Y = g(Z) = +. With Z = < and d%(zz) = — % we get
1 1 1 _ 1
fy(y) = \/%6_;22123/2 27Te 2? —oo<y<0;0<y <00

Question d) We introduce Y = ¢(Z2)
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Question a) First we introduce Y = ¢g(Z) = |Z| and note that g() is strictly increasing on
10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the

box on page 304 and the many to one result on the top of page 307. In our case

we have

1 1.
2 y=g(z) =z,

Question b)
dy _

2 2 =/, dz—2z:2\/§

1
e, y=g(z) =2,

Inserting in the boxed formula page 304 and once again using the many to one

extension. 1
= 5 0<y<
fY(y) \/me Yy o0
This is a special case of the y? distribution, here with 1 degree of freedom. The
general case is introduced page 365. The distribution is extremely important in

statistics (and probability).

. With Z = ¢ and d%(zz) = — % we get

Question ¢) We introduce Y = g(Z) = &
1 .1 1
- e 2, —oo<y<0;0<y <00

2
€ 1

fY(y): \/ﬁ . _y2 o

Question d) We introduce Y = ¢(Z) = 4.
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Question a) First we introduce Y = ¢g(Z) = |Z| and note that g() is strictly increasing on
10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the

box on page 304 and the many to one result on the top of page 307. In our case

we have

1 1.
2 y=g(z) =z,

Question b)
dy _

2 2 =/, dz—2z:2\/§

1
e, y=g(z) =2,

Inserting in the boxed formula page 304 and once again using the many to one

extension. 1
= 5 0<y<
fY(y) \/me Yy o0
This is a special case of the y? distribution, here with 1 degree of freedom. The
general case is introduced page 365. The distribution is extremely important in

statistics (and probability).

. With Z = ¢ and d%(zz) = — % we get

Question ¢) We introduce Y = g(Z) = &
I 11 1 _1
27— e 2, —oo<y<0;0<y <00

fr(y) = \/_2_776 T o

Question d) We introduce Y = ¢(Z) = 2. With Z
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Question a) First we introduce Y = ¢g(Z) = |Z| and note that g() is strictly increasing on
10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the

box on page 304 and the many to one result on the top of page 307. In our case

we have

1 1.
2 y=g(z) =z,

Question b)
dy _

2 2 =/, dz—2z:2\/§

1
e, y=g(z) =2,

Inserting in the boxed formula page 304 and once again using the many to one

extension. 1
= 5 0<y<
fY(y) \/me Yy o0
This is a special case of the y? distribution, here with 1 degree of freedom. The
general case is introduced page 365. The distribution is extremely important in

statistics (and probability).

. With Z = ¢ and d%(zz) = — % we get

Question ¢) We introduce Y = g(Z) = &
I 11 1 _1
27— e 2, —oo<y<0;0<y <00

fr(y) = \/_2_776 T o

Question d) We introduce Y = g(Z) = ;. With Z = — and
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Question a) First we introduce Y = ¢g(Z) = |Z| and note that g() is strictly increasing on
10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the

box on page 304 and the many to one result on the top of page 307. In our case

we have

1 1.
2 y=g(z) =z,

Question b)
dy _

2 2 =/, dz—2z:2\/§

1
e, y=g(z) =2,

Inserting in the boxed formula page 304 and once again using the many to one

extension. 1
= 5 0<y<
fY(y) \/me Yy o0
This is a special case of the y? distribution, here with 1 degree of freedom. The
general case is introduced page 365. The distribution is extremely important in

statistics (and probability).

. With Z = ¢ and d%(zz) = — % we get

Question ¢) We introduce Y = g(Z) = &
I 11 1 _1
27— e 2, —oo<y<0;0<y <00

fr(y) = \/_2_776 T o

; _ 1 dg(=)
. With Z_T? and %Z

Question d) We introduce Y = ¢(Z) = 47
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Question a) First we introduce Y = ¢g(Z) = |Z| and note that g() is strictly increasing on
10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the

box on page 304 and the many to one result on the top of page 307. In our case

we have

1 1.
2 y=g(z) =z,

Question b)
dy _

2 2 =/, dz—2z:2\/§

1
e, y=g(z) =2,

Inserting in the boxed formula page 304 and once again using the many to one

extension. 1
= 5 0<y<
fY(y) \/me Yy o0
This is a special case of the y? distribution, here with 1 degree of freedom. The
general case is introduced page 365. The distribution is extremely important in

statistics (and probability).

. With Z = ¢ and d%(zz) = — % we get

Question ¢) We introduce Y = g(Z) = &
I 11 1 _1
27— e 2, —oo<y<0;0<y <00

fr(y) = \/_2_776 T o

- With Z = - and %2 — —2.1 we get

Question d) We introduce Y = ¢(Z) = 47
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Question a) First we introduce Y = ¢g(Z) = |Z| and note that g() is strictly increasing on
10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the

box on page 304 and the many to one result on the top of page 307. In our case

we have

1 1.
2 y=g(z) =z,

Question b)
dy _

2 2 =/, dz—2z:2\/§

1
e, y=g(z) =2,

Inserting in the boxed formula page 304 and once again using the many to one

extension. 1
= 5 0<y<
fY(y) \/me Yy o0
This is a special case of the y? distribution, here with 1 degree of freedom. The
general case is introduced page 365. The distribution is extremely important in

statistics (and probability).

. With Z = ¢ and d%(zz) = — % we get

Question ¢) We introduce Y = g(Z) = &
I 11 1 _1
27— e 2, —oo<y<0;0<y <00

fr(y) = \/_2_776 T o

- With Z = - and %2 — —2.1 we get

Question d) We introduce Y = ¢(Z) = 47

fr(y)
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Question a) First we introduce Y = ¢g(Z) = |Z| and note that g() is strictly increasing on
10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the

box on page 304 and the many to one result on the top of page 307. In our case

we have

1 1.
2 y=g(z) =z,

Question b)
dy _

2 2 =/, dz—2z:2\/§

1
e, y=g(z) =2,

Inserting in the boxed formula page 304 and once again using the many to one

extension. 1
= 5 0<y<
fY(y) \/me Yy o0
This is a special case of the y? distribution, here with 1 degree of freedom. The
general case is introduced page 365. The distribution is extremely important in

statistics (and probability).

. With Z = ¢ and d%(zz) = — % we get

Question ¢) We introduce Y = g(Z) = &
I 11 1 _1
27— e 2, —oo<y<0;0<y <00

fr(y) = \/_2_776 T o

- With Z = - and %2 — —2.1 we get

Question d) We introduce Y = ¢(Z) = 47
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Question a) First we introduce Y = ¢g(Z) = |Z| and note that g() is strictly increasing on
10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the

box on page 304 and the many to one result on the top of page 307. In our case

we have

1 1.
2 y=g(z) =z,

Question b)
dy _

2 2 =/, dz—2z:2\/§

1
e, y=g(z) =2,

Inserting in the boxed formula page 304 and once again using the many to one

extension. 1
= 5 0<y<
fY(y) \/me Yy o0
This is a special case of the y? distribution, here with 1 degree of freedom. The
general case is introduced page 365. The distribution is extremely important in

statistics (and probability).

. With Z = ¢ and d%(zz) = — % we get

Question ¢) We introduce Y = g(Z) = &
I 11 1 _1
27— e 2, —oo<y<0;0<y <00

fr(y) = \/_2_776 T o

Question d) We introduce Y = g(Z) = ;. With Z = — and 902 — 91 we get
1 _1,2 1 1 _ 1
_ ¢,
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Question a) First we introduce Y = ¢g(Z) = |Z| and note that g() is strictly increasing on
10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the

box on page 304 and the many to one result on the top of page 307. In our case

we have

1 1.
2 y=g(z) =z,

Question b)
dy _

2 2 =/, dz—2z:2\/§

1
e, y=g(z) =2,

Inserting in the boxed formula page 304 and once again using the many to one

extension. 1
= 5 0<y<
fY(y) \/me Yy o0
This is a special case of the y? distribution, here with 1 degree of freedom. The
general case is introduced page 365. The distribution is extremely important in

statistics (and probability).

Question ¢) We introduce Y = g(Z) = +. With Z = < and d%(zz) = — % we get
1 121 1 _ 1
=——¢e 2" — = e 2, —oo<y<0;0<y<oo
fY(y) \/ﬁ Zi y2 o () Yy
L. With Z = L and 92 = —2.1 we get

Question d)
2 1 1 _ 1
————e 2w, 0<y <

-9 320
= R T e

the factor 2 stems from
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Question a) First we introduce Y = ¢g(Z) = |Z| and note that g() is strictly increasing on
10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the
box on page 304 and the many to one result on the top of page 307. In our case

we have

1 a1, d

foe) = = y=g) =Ll [ =
Inserting in the formula
2
fr(y) = \/;6592 0<y<oo
Question b) We introduce Y = g(Z) = Z*
1 d
fz(2) = \/%6_;227 y=9(z) =" 2=, ﬁ =22=2Vy

Inserting in the boxed formula page 304 and once again using the many to one

extension. 1

V2Ty

This is a special case of the y? distribution, here with 1 degree of freedom. The
general case is introduced page 365. The distribution is extremely important in
statistics (and probability).

Question ¢) We introduce Y = g(Z) = +. With Z = < and d%(zz) = — % we get

_Y
2

0<y<oo

fr(y) =

e

1 i1 1
fY(y):\/%€2 I:y2 271'6 29,—Oo<y<0;0<y<oo
Question d) We introduce Y = g(Z) = 7. With Z = - and %2 = —2.L we get
1 1 1
fr(y) =2—=e 3 5 = ——— 5, 0<y < oo

V2T ZZS Y\/yv2m

the factor 2 stems from the many to one situation page
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Question a) First we introduce Y = ¢g(Z) = |Z| and note that g() is strictly increasing on
10, 00|, and strictly decreasing on | — 0o, 0[. We then apply the formula in the

box on page 304 and the many to one result on the top of page 307. In our case

we have

1 1.
2 y=g(z) =z,

Question b)
dy _

2 2 =/, dz—2z:2\/§

1
e, y=g(z) =2,

Inserting in the boxed formula page 304 and once again using the many to one

extension. 1
= 5 0<y<
fY(y) \/me Yy o0
This is a special case of the y? distribution, here with 1 degree of freedom. The
general case is introduced page 365. The distribution is extremely important in

statistics (and probability).

Question ¢) We introduce Y = g(Z) = +. With Z = < and d%(zz) = — % we get
1 1 1 _ 1
fr(y) = \/—2—;_;'{21 T e 27, —00 <y <0;0<y <oo
Question d) We introduce Y = g(Z) = ;. With Z = — and 902 — 91 we get
1 _1,2 1 1 _ 1
= e w,0<y<oo

MO T T e

the factor 2 stems from the many to one situation page 306/307.



