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o Hf:R->R, z—y=f(zr). CEHS.1 TR ZLBorel%Y).
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#15.1. X ~ N(p,02), RY = X2 {3594
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o MATKRENE. H—, BY <y MENX < p+ oy. NI,

Fy(y) = P(Y <y) = P(X < p + oy).
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o M=k, KT, BElpy(y) = f=e 7, WY ~ N(0,1).

o i, Z = a+bX ~ N(a+ bu,b0?), Kb £ 0.
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o —XI—1HJE: 5.2, ik f LR, f/(x) >0, Vo, N

px(z)dr = py (y)dy — py(y) = px(l’)ﬁZ px(9))g' ().

o WX —TIE*: f o BU—X—NERRE. fln, f 2

P f(zi');y*: |f< z)| s
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#5.2. %X ~ N(0,1), Y = X2. KY [H% w4k
o Jik—. AR EuE: TRy > 0,

P(—vy < X <) = Fx(VY) — Fx(=VY)

:pX(v@)dC;:/f_pX(_\/@d(:l;/g) = \/217T_ye_‘12/.
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. X ~ N(0,1), Y = f(X), I,

22, 4|z > 1
fz) = "
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o f1E(-1,1) L1EH f'(x) = 0.
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#15.4. E41Y = InX ~ N(u,02). KX K701,
o X ARMATELIEL /A5,
o X =¢">0 HiH, V>0 F
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o px(z) = -G (x) = L "2 z>0.
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o JEXS5.1. BLF RN EGH L RIH. ML, AIEL). &
F~Y(p) :=inf{z: F(x) > p}, Vpe (0,1).
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o TEHS3. HKF &0k,
{%q,”U(Q,l) WX = Y )szFx—F
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o 15.3. 1F:<11Fx iéi I

Y = Fy(X) ~ U(0,1).

o Fy AHESR MM, X ~ B(L,p). T
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