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Fourier—Stieltjes Transform of Distribution Function of Random Variable

LAN Jian—lun , PENG Fang-lin

(Xichang College, Xichang 615000, Sichuan)

Abstract: Characeristic Function can also be called Flourier —Stieltjes transform of distribution function of random
variable. Iis application in probability theory makes the theory study of probability be on a new stage. We will discuss its
actual effect in this paper.
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