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L (a)
fr(y) =2y, for 0 <y <1
(b)
fr(y) =eY, for 0 <y < oo.
2. (a) 1
fr(y) = W\/T—y?’for ~“l<y<l.
(b) L
fr(y) == ——, for —oo <y < 0.
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A random variable with the above density is called a Cauchy random variable
3. Optional
(a)
fry) = 5—= fx(\f) + N fx(=vY)

fry) = éfx(lny),for 0<y<oo.

Note that fx is the standard normal density in both (a) and (b).
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