Question
Suppose that X ~ beta(q, 3). Show that the pdf of Y = % —1is

gyla, B) = { Flam wegee o0y 2 0;
0, otherwise

This distribution is called the beta distribution of the second type.

Answer .
We have f(z|a, 3 2 N1 — )Pt
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The transformation ¥ = S 1 is decreasing and continuous if z € (0,1)
and also 0 < y < oo.
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Therefore the pdf of YV is
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