MATH 262 — 6 May 2026

BIVARIATE TRANSFORMATIONS

Random variakles X, and X, have Joint density -F(x”xl)
and Y= j(Xl,Xz). What is the density of Y7

%1y
cdf wethod: Ao
(a) Iden-l-i-(y the Poss\k\e— values of Y.

(k) For a Fixed wvalue y, sketeh Y=y m the x,%- plane.

@d the region R in the X, %, - plane w@

(d\ Find the cdf FY('y) by in‘l’eamhnﬂ F(Xl,xz) ovefr R.

@) Ditferentiate K 1o obtain  the Aehs'l+>/30a/

b of Yo FRln) = P(Yey)




