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X OB R, Y = g(X) IR,

PIY =y} = PIX =a,).

z3:g(wi)=y;
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Fy(y) = P{Y <y} = P{g(X) < y}.
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X R fx(o), H g(o) g SUm B aTg, WY = g(X) MLk
RGN R, HARRE R

, a<y<hb,

A = fx (0 W) ]%yl(y)
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Bl 2: SePbBHe Y =aX +0 A X #E, fx(x) ©F, W
fY(y):ifX(y—_b), Y =aX +0.
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X ~N(u,0?), MY =aX +b~ N(ap+b,a%0?),

Bl 3: EBEBH Y = Asin® £ O~ U(—7/2,7/2), W'Y [{REREE Y
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——, |yl <4,
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