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INYse  Transformation

BIVARIATE TRANSFORMATION THEOREM
Let X, and X, have Joint densi+/ HX.,)&).
Let Y= u (X, X) and Y= w(X, X,),

With inverse transformation  X;= v (Y Y,) ond

X;F Vp (\{\)\{L).
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Then the Jont  density of Y oand Y s qiven L’)’
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