
 

 

Answer on Question #48725-Math-Statistics and Probability 

Given the following Y=X∙H, where X and H are two random variables with pdf  
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What is the pdf 𝑓𝑌|𝑋 (𝑦|𝑥)? 

What is the pdf 𝑓𝑌 (𝑦)? 

Solution 
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So  
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Then 
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where 𝐾0(2√3|𝑦|) is the modified Bessel function of the second kind. 
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