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0, otherwise.
where,
}/1 :Tl(X17---Xn) Xl :sl(Yl,...Yn)
Yo = ro( Xy, ...X0) unique Xy = s9(Y1,...Yn)
transformation
Y, =r.(X1,..X,) — X, = sp(Y1,..Y0);
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and
9s1 951
Oy1 "7 Oyn
J=det | : . (Jacobian);
Osn Osn,
Oyr "7 Oyn
and

X is the support of Xi,..X,, : X = {x: fx(x) > 0}.

Y s the induced support of Y7,...Y,, : YV ={y : y = r(x) for all x € X'}.

(1, ...wp) € X <= (y1,..yn) € V.

If X; ~ N(p,0?) and all n X; are mutually independent, then
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1=0 1=0

If Y ~ N(0,1), then

2

If X7~ X(Qp) and Xy ~ X(y) are independent, then

H= X4 Xa~h,
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