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[TIpeocbpa3oBaHmst cnyyYyamHbIX BENUYUH

M3BecTHoe pacnpenenexne BeposTHocTeir: P, (X, )

3amMeHa cnyyaiHoi nepemenHoi: Y = f (X)

3apaya: HanuTK pacnpegerneHme BepOsiTHOCTEN
HOBOW CrlydanHoOW nepemeHHoun Y: py(y.)

O6bwnr npmem npu npeodbpasoBaHUM CryvYanHbIX BENYUH —
ncnosib3oBaHne obpaTHOM PYHKLNN:

x=17(y). [pyroe o6o3HaueHne: x=X(Y)



1. InckpeTHasa cnyyanmHaqa sennymHa X

A) B3aMHO 0QHO3Ha4YHOE COOTBETCTBUE MeXay X U Y

p, (Yi) =P, (%) =p (X(¥))

MNpumep: X, =1,2,3,4; y=2"Y,=2/4816
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B) o6partHas dyHKUMA X(Y) — HEOAHO3HAYHas
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2. HenpepbiBHasa cnyyanHasa sennynHa X

A) B3aMHO OHO3Ha4YHOE COOTBETCTBME MEXAY X N Y

MNonagaxue X B MHTepBan (x, X + dx) COOTBETCTBYET
nonagaHuio Y B MHTepBar (y, Y+ dy).

W, (X) nseectHo, npeobpasosarue Y = f (X) 3aaaHo,

X

Tpebyetcs Hatn W, (Y ).

w, (y)dy =w, (x)dx




wy(y)dyzwx(x)dx

N3 Xx=f ‘1(y) (opyrast 3anncb: X = x(y)) Haxo4nMm:

dy

dx =

oraona W (¥)=w,(x(y))| "

B) o6partHas dyHKUMA X(Y) — HEOAHO3HAYHas

)= 2w (% (V)

rae b — Homep BetBUM pyHKLUMK X(Y)

dx,
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I'-pacnpeneneHune

TC-cpyrkums: L ( Z) = jVZ_le_VdV
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OkoH4aTenbHbIN BUA I '-pacnpenenerHus:
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[NOM ona HavanbHbIX MOMEHTOB BEMUYNHLI Y,
nvetowen I'-pacnpenenexue:
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