ySIRRY AL

LER—TE#RS®

baE ik i g5 PakiLE: HALE BE 5 EA

0-1%%  X~0-1(p) PX=0=1-p PX=1=p p p(1—p)

SIS X ~ B(n,p) PX=k)=Cip"Q—p)* np np(l—p) =)
k

BARTE X~ () P(X = k) = %64 A A SRR

2. BRU—TESR D

2Kk i s BRI HAZE BE
e _|1/(b—a), x€(ab) a+b (b—a)
HEARH X ~U(a,b) f@)—t’ gy > 5 —
_ef
EXSTH X ~ N(u,6°) flx)= 21 e ¥ —oo<x<+00 © o’ (Ap
o
e _ e x>0 1 1 TR
A% X~EQ) flz)= {o, £<0 X X RS T
3. B ITEE S
bagiE=t o S =% BEXRHK &
o ¢, (x,y)eD . . "
—aH8sNht flx,y)= . ¢ AXig D mREIEIEL
0, HE
—REENT (X,Y) ~ Nlp, pt,, 6% 6%,p) OB X T Y HIEX RS
1. BCFHRE R R
HFHEHEMAS (Xi THRERINIT) HFHAIERFER (Xi BB EMIT)
E(Co +ZCiXi):CO +ZCiE(Xi) E(HX;,):HE(XI-)
i=1 i=1 i1 i=1

2. FERMR
BENZMEAS (Xi TREEMI)

Var(;C;X; -l—co)zzlcf\/ar(XiH—Z 3 Cov(X,. X))

1<i<j<n

RIS EIERIT Savia 1



- M X PRSI, PRy 25—k 0

3. A ERIMR
P EAONER 1 5 R 2 P EAIER 3
| Cov(X,Y)=Cov(Y,X) | | Cov(X,X)=Var(X) | | Cov(aX,bY)=abCov(X,Y) |
P EAONER 1 A5 R 2
| Cov(X, +X,.Y) = Cov(X,.Y) + Cov(X,.Y) | # X f1Y HEMIT, W Cov(X,Y)=0

1. —TIESBHEIER
O #REESHTH Z ~ N, 1) S EH O(x)
FRRER R EN PSR MR IRESAHRBIER
| D(x)=P(Z<a) | O(—x)=1-D(x) | | Pla<Z<b)=2(b)—Da) |
x) PEES AR, BRXSREFZAZN O E
@ ESAHHEETBRARESAT —~ ML IERETE L RET S5

EXSH — WEESSHREK
X—p

5
- PRHR AR IE A4 AR TRV, A S B A Ay bR IE 254 A b 3
2. ZTLIESD IR
O ZRESHHHMX MY EERKEBESH
—RESHHEHIR
(X,Y)~ Ny, p1,,0,,0;,0) > X~N(,0,), Y~ N(y,,0,)

X ~N(po?) = Z= ~ N(0,1)

@ XY PEEREHaX +0Y +  RARESSH
- BEEEETIES AR ) 1 Fl 6 2 0l0E aX + Y + ¢ BYIE I 22

© MTFTRAESEE, TEXMMIIEZEFNH
- XA E AR R ML, Ry 22 RAT

1. 38D MRV
IERSHRITITIZY
| P(X>a+b|X>a)=P(X >b) \

I E5HIBSIT Savia 2



A fig A

1. BRER SRR
-l PUHEERE A B (R B AGED, B WHENUE SR . 3, 725
- RS TR S AT B B L J7 ZE A SR ARBRRFAIE, AT R el B ) U 7
- G AR, H LRI B AR D(X) SRR E(XF), fEEE
O 0-1 57
O HERRI R, AR IO R A PR BELRIE AT L T
© Zm&am
C AR A ST RS, R X xx PEATISEEE” SRR
- BEISZ B UBEURES M, p WIZURIERE A C5R
COEECOREIRER, MR ] 2R
© BfAS T
O R 2R PR, MR R IR AT R
- FRUFICAERT 3 NIBUELI A, I ER g UL -

PX=0)=c?. P(X=1)=a". P(X=2) :%u
@ BEHTH
- ISR YE RN T 2, IR A
O ESH%H

ORISR ELRES AT X FRBONAREIES 3 7, TR E R E— R S

Pla, <X <z)=P(—F oz Dk
o o

- ARAET R ERABITERN @, IIRE B A T
© =L

IR TWE % Sy PPN E R TR

Fx)=P(X<x)=1-e¢™ PX>z)=e™

AR EUM AT TCICAC Y, AT LUK SRR Ay S LA AR
@ ZxHBant

- OSREFEREAT TSR TN AR R R I AT U DX A 5]
—ESNT

- REEESS R Z RIAEOCE, BRSSOy 224

RIS EIERIT Savia 3



2. A E A AR

(19—20FE) XX 5Y HRM 0—1 41, P(X:l):%, P(X:l,Y:l):i

(D #HFXHY M, MPX=0Y=1)=

2) %X%Yﬂ@ﬁ}ﬁ%ﬁ—%, W P(X =0,Y =1)=

HAX5Y RN 0—14070, Al HZITER, HEFHPX=1,Y=0)=1/2

X\Y 0 1
0 ? 1/4
1 1/2 | 1/4 | 3/4
1—p p

(D HEXHY s, MPX=1.L,Y=0=PX=1DP(Y=0)=1/2 — P(Y=0)=2/3

EHPY=1)=1/3, P(X=0Y=1)=P(X=0P(Y=1)=[1/12]

(2)%X5YE‘JW7§%%—%, HEX)=3/4, EY)=p.EXY)=P(X=1Y=1)=1/4

EIJCov(X,Y):Z——p:—%, %’q’:ﬁ%p:%, Jﬂ:P(X:LYzo)Z%—iZ

(4—15FE i) AWK, A R 10 A8, Rl 10 22 BArEmRE Grgh)

20—x),0<x<1
HAth

FY =40+20X , Ho X FIHEREE R f(x)= {
(3) A—JM 6k, HRHREAHEMAY, REDA 5 WHRDTF 50 43040 BIHER ;

AR B 2K P(Y < 50) BIBER, IWACAS GRS RS, 4558 0.75

AR X E— "I, n=6, p=0.75

BT 50 SMBIGUEN Z , W P(Z = k) = cg(%)k(i)“ (k=0,-6)

[ M F SR 1Y P(Z > 5) = P(Z = 5) + P(Z = 6) = cg(gf%(:g(%f _

BBl BRI ) P9 25 X IR MIARA 20 A1 (X)), A>0

(1) (18—19&E) #EX*)=2Var(X), WA=

(2) (1I7—18 &) X M HRBEF2)=_

(3) (15—16 B&) FHUOHAE NESEE, WER/DA 2 NEEMIEN

RIS EIERIT Savia 4



(D X ~n), BEX)=Va(X)=A, WMEX)=DX)+[EX) =Ar+X
It E(X*)=2Var(X) = A+X =21, A>0 —

(2) F(Z)—P(XSZ)—P(X—O)+P(X—1)+P(X—2)—(1+?\+)\—22)eA— 2.5¢"

(3) BHAANESE — X>0, BRI

_ _ _ _ 71_ —1 _ —1
P(X 32X >0 PX22X>0 1-PX=D-PX=0)_l-¢ —c | 1-2
P(X>0) 1-P(X=0) l—e 1—c
(D (I7—18FE) %X ~U(l,0) 58, EX)=2, Wlc=__, Var(X)=

(2) (18—19 B%) B (X, Y) R {(x,3):0 <x <1,0<y <1} 554, N
PX*+Y*<1)=

(D HEX)=01+c)/2=2, f#fic=3, Var(X)=(3-10/12=1/3

(2) BIXECN 1x 1 IESTE, SR X2 — 6, EEMEN (r/4)/1=x/4

(16—17 ®&) B (X,Y)~ N(1,0,1,4,0.76), WM P(X <Y —0.4)= ;Moo=

W, X-Y 5X-Y HERM.

H1(X,Y)~ N(1,0,1,4,0.76), X ~N(1,1), Y ~N(0,4), X 5Y WAHXEZEEN0.76
GEESBITIE 1), 1y,00 02 ), N
EX-Y)=1-0=1
D(X—Y)=D(X)+D(Y)—20\/DX)D(Y) =1.96 =1. 4’
Fit X -Y ~N(1,1.4%):

PX<Y—-0.4)=P(X-Y <—0.4) :P(X_li_1<_01'44_1):@(-1):1—@(1):

HFCov(eX-Y,X-Y)=cDX)—(c+1)Cov(X,Y)+D(Y)=c—1.52(c+1)+4
HIEASARIEERT, M c—1.52(c+1)+4 =00, FEM7 —

(14—15 FE) F/PNEIFITENE AR 235 Hr AR X R0z 20 OREAR B s ECh

fla)= 0.2, x>0
0, x<0
WIAEFFITJE 10 3B AN B8 A E S R , A TS 5 e A i 3

5, WIFEEE TR 5 2t AT A R B5E AR K
AR X ~ E0.2), BP X ARMA=0.2 04850010, FILE—2 P(X<10)=1—e """ =1—¢"
B P(X>545|X>5)=P(X>5)=e " =¢!

RIS EIERIT Savia 5



