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IF 8 93 # (normal distribution)
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g(r,0) =rcosf, h(r,0) =rsinf
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—8BZ E(X)=pu V(X)) =0c?DeE, X OBRETHR
Y =aX +0 IZXLT

EY)=au+0b, V(Y)=ac"
HIZX AERST N(p, o) IZHESEE, YIERD
IZHED(GERAILfE=E)
Y ~ N(ap + b, a’c?)
WoT, BERTHZ = (X — p)/c BERDSHIZHKS
Z ~ N(0,1)

N (0, 1) Z1Z#E1F 1 9 % (standard normal distribution)
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X OEXRZERBR#N f(z), X=t(Y) OEE, Y
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dx
9(y) = f(t(y))d—y
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Y =aX +0b [FIERR

N(ap + b,a*c?)
[CRES S EZRIAAE &
EVR Y OERFZEERBZERASL

2 1




