QUESTION A continuous random variable X is uniformally distributed
in the interval —1 < < 1. Find E(X) and Var(X). The random variable Y
is defined by Y = X2, Use the cdf of X to show that P(Y < y) =Y, 0 <
y < 1 and obtain the pdf of Y. Hence or otherwise evaluate E(Y) and Var(Y).
ANSWER f(z) =35 —1<z<1
E(X) = 0( by symmetry) = [1; lzdx
E(X?) =Var(X) = [} 32?de = [3a°]L, = %

F(z) = /zl%ds



