
Math 152 – Fall 2006
Professor Hardin

warm-up # 1

Name:

We know that if Z ∼ N(0,1), then Y = |Z| has the pdf:

fY (y) =
2√
2π

e−
1
2
y2

y > 0

Find the pdf of X = Y 2. If you can, identify the distribution of X by name. (Hint: use the
idea of finding the pdf of X from the pdf of Y: transformations. You’ll also need to know
dy/dx.)

Soultion

X = Y 2 = g(Y )

Y =
√

X = g−1(X)

fX(x) = fY (g−1(x)) |g−1′(x)| = fY (g−1(x)) |dy/dx|
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1
2
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xx−1/2 x > 0

X ∼ χ2
1


