Math 262 — 9 May 2022

BIVARIATE TRANSFORMATION THEOREM

Let X, and X,_ have Joi/\‘l' densHy HX.) Xt).
Let \{‘ = U, (X\, X,.) and Y,_= UK;(X., Xz),
With inverse transformation K= V.(Y, Y) ond K= '\’1.(\{ \{1.).

I_z‘\' M be the Jacobian matrix
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