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WHEA T ZEXARM(0,1) LRSI 0%, TEHRNEHMENTEY = X"H)
S, HF0<y<1A:

2 JIAHIT

Fy(y) = P{Y <y} (2.1)
= P{X" <y} (2.2)
= P{X <y} (2.3)
= Fx(@"/) 29 @
=yt (2.5)
MY B2 & iR E A

Ll 0<y<1

fr(y) = {"y =v= (2.6)
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WX MESMENEE, BERENx, WY = X*H5H A LUET
UTHZEEE: 3Ty >0, H:

Fy(y)=P{Y <y} =P{X? <y} =P{-\y< X <y} = Fx(\/ﬂ)—Fz(ﬁ)
(2.7)
XS

ly) = \/—[fx(\/@) +x(=vy)] (2.8)
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WXBEBREES S, WY = |X|WEERYATUMTES, dFy > 0,
5

3 kR E R

Fy(y) = P{Y <y} =P{|X| <y} =P{-y < X <y} =Fx(y) — Fx(-y) o

K STE:
fr(y) = fx() + fx(-y),y >0 (2.10)
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WXHEESERNEE, BFERMAfx, Re(o)h—M1EBIF GEEHEH
) BRRIERL, MABNEEY = g(X)MEEREA:

=1 g ifdz, s.t.y = g(x
Foly) = Ixlg— gy~ W)l ty = g(z) 3.1)
0 v,y # g(z)
WxRLEr, Hy=g(z), B4, BELY =g(X), WE:
Fy(y) = P{g(X) <y} =P{X < g7 '(y)} = Fx(9~'(v)) (3:2)
KG A
fr(y) = fx(g_l(y))diyg_l(y) (3.3) ©

EHAg ' (y) BEAAERE, FRUASHEEES. Bo ' (y) BIAIEL N SECH fR1E.
BN T EEEBY # g(x), MWAFy (y)BEARIE A RLTIEWHIFIRE
Bfy(y) =0
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