Question

If X ~ exponential(3) then find the pdf of Y = X 7. The random variable Y
is known as the Weibull random variable. Using a list of distributions, write
down its mean and variance.

Answer .
Here f(x|5) = Be%, 0<z<oo

Y=X7 4>0

The transformation is increasing and continuous.

d
Therefore z = y7 = d_x =y
Y
Therefore the pdf of

Y=gy =

IR @+

E(Y)=8T (1 + l) and var(Y) = 33 {F (1 + 2) -1 (1 + l)}
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