LetY = atan X, where X is uniformly distributed in the interval (-1, 1).

a) Show thatY is a Cauchy random variable
b) Find the pdfofY =1/X

My problem is with the interval. | don’t have a problem with the first part of the question.

Relevant Equations:
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Cauchy: fy(x) = az;-l—nxz
Here is what | was able to do
After differentiating, | got:

g'(x®V) = na sec? nx

Making x the subject, | had:
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