Theorem 1 Let Y ~ N(u,0?) and X ~ €Y. Then X has the density

logz—u)2 .
fx(z) = o exp —UEEif >0
0 otherwise

Proof:

P(X <t)=P(e¥ <t)
_ {IP’(Y <log(t)) ifz>0

0 otherwise

Obviously, the density fx(x) =0 for x < 0. Now continue with ¢ > 0:

P(X <t) =P <log(t))
= (I)/J,,O'Z (10g(t>)
)




