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2.4, ERETHORIINME
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EROMIE

2DMNERA, BeBIZDT,
P(ANB)=P(A)P(B)

MRRYIIDEE, AEBIZE NI THS

ENS.
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HEREBDOMHIEICETIESR

EE23. X,,....X, # (Q,BP) LOMEREHRLET
5. EEDORXM L=(ay,b],...,L,=(a,,b,] IZxtL
T, nfADNER

{wXj(w)eL},..., {wX,(w)eL}
MNEWIHIITHAEE, X,,.... X, [TELH
3I (mutually independent) TH2ELD.
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MIEICETHERE

F26. ETEDORM (a,b] EERIE, (—o0,b] BEEND
2DET D

F2.7. FEORM L=(a,b)),...L,=(a,b,] IZHLT, n
BEOER{w:X,(weL},....{w:X, (w)el} BNELMIIR
MATHNE, FEORLVILESDB,...,.B, IZRLT, n @
DNDER {w:X,(W)EB},....{w: X, (w)EB,} BN ELMIJHIL
THAZED, HEAEOILEREEZAVTRES.
DHFBALNTHD. COIEnD, REDRHYIZHRL
LWEESZRAVTHEZEHOBMIHEZERLTHELL.
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FIE 2.7

EE2.7. X,,..., X, DRI HEHE
FXl,,..,X” (mlv"'vxn), X, @Jﬁﬂﬁ*ﬁ%ﬁ%fwx (z,)
ETB.IDEE X,,..., X, NEWNTHITH
BI-ODYBE+HFHIE
FXI,...,)(” ($17""xn) = FX1 (Z])"'Fx" (xn)
(z,€R, i=1,...,n)
PRI T HETHD.
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ZRTEREH D5 MR

FEED z=(z,,...,3) R ITHLT
Pty s)=P(X, <y, X, <5)

ISk TEEINDEH F(z) # X O WEHHHL

£ X,...., X, OFEE Goint) S BB LR 57
BERLELNS.,

TARTD 7 (j=0) 122V T z—00 ETBHE
P(X,<z,)=F(00,...,00,;,00,...,00)
MRYILD. Floo,..., 00,1;,00,...,00) |& X; D5

THHH, COBZEFEDAMEEH (Marginal
Distribution Function) &HLY3.
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FIE 2.7 DI
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2 DDHERANINIL ORI

R [ZHTHEEDHFXAE
A=(ay1,a] % X (ay,,00,] ER™ [SHITHER
DHEFARR B=(by;,b91] <= X (by,,bo,,) 1ZXFL
T

P(Xe€A,YeB)=P(XcA)P(YeDB)
EAH-TEE X E Y IFRIATHDHEWNS.

BF{iT A, 201245 F15 A: P.9

25, BERE - B0
251 1 RuDBE
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HMEBEE A EREER

HEEH X OLYSHED, BREFIFAIEERE
DEZEREE, BER (discrete type) BEELEH T
HHEWL, ZORTERERBE OMENS. FIZ LY A
2ORITFOBEICE, X (T 156 FETD 6 EDE
BELMEYZGVLOTHBED M THS. BEERE S
il

fle)=P(X=z)=P({w: X(w)=2}), 2eR
ICE->TREEIND. f(2) EHEEEE (probability
function) 5L LERE DHE LRKICHEERE
B (probability density function, pdf) &LV5.
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HEREHMDME

XDEYSIDENEEE D={z; j=12,.} £ETB. F
ENLREREBITIROEEELD.

[ fl@) >0, j=12.. [2.3  f(z)=1

HREREEROEHSICE, LYSRENES D £
[ZHEITHEERNEEICGS. BEERITZDEGEE D
EIZHIRLT

f2)=P(X=2)=P({w: X(w)=1}), 2 D
EREND. BRI

F@)=Y, _fz)
tﬁﬁé FEFER/i A, 201245 515 F: P.12




SRR T ERT EEN

SR, BE, NADOFLRMLEEDLSITERT HIEE
EBBREEAZD. Tahb, X DEYSIHETRYEHK
DHEHMNEETHAHET S, &2, X DR THBEHA

P(X <z)=F2)= [ : f)dt, "z e R

EREDHLEE, EREREMEREH (Continuous Type
Random Variable) &L\, ZOEERS EEGE 5
e, F-, R OB o) 2HEEZEBRH
(Probability Density Function) &LY3.
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ERFEEERDOME

FEDERITBT,
Pla< X <b)= f )
THY, f(z) DEFRT
L P@) = flo).

ALY EENCHEERZEMBIROMEEESLD.

[ fz) >0, "z € R

2. [ fede =

FEFELt5TA, 201245 F15 A:P.14

"IEN
2 I8 % (Binomial Distribution):
HERBHN
f2)=P(X=x)=,C,6"(1-0)"

(z=0,1,...,n)
THEZLNDEDTEINSTA—E n, 0 €[0,1]D
2 ESELLY, B(n0) TR
D={0,1,....n} &HLKE, 2IEFEKY
P(XeD) =" PX=z)={0+(1-0)} =1
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$ou
@ o0
° o

L o= 1/2 7Q~':> 2 Iﬁﬁﬁliﬂﬁ&ﬁﬁt&é
BL 0 <1/2 130, 2 ERMFBICEALES LS.
L O >1/2 45, 2 BAMBEICEALEZD MERD.
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Probabllity
~BEEE
EL
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£, 1
¥

BL n—oo 1, 2 WAHITHMEAHIZE I (ERAHITEIN).
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K75
R7V> 5% (Poisson Distribution)
MR

flz)=P(X=x)= ¢/l (2=0,1,2,....)
TEZONBRTEINTA—E )\ (=0) DRT YUY
FEVL, p(\) TKRT. D={0,1,2,...} £HBLLE,

P(XeD)=3%"" P(X =u)

= e’AZ;UA‘T Jzl=e"et =1.

K7V FTMDFEREHDOR

FFERsTA, 201245 F154:P.17

A =0.1 A =05
08 08
2 2
3 os 3 os
H =
2 04 2 04
o o
2 2
a o2 o2
o0 oLILIE
0123456788910 0123456780910
Number Number
A=t A =5
> 0.8 > 08
=4 £
= o0s =08
§ El
2 04 o 04
° °
o o2 ooz
° = ° S
0123456788910 012345867802810
Number Number

1. RPVYUHHEBICHICEAESHTHS.
2. 3L Ao 45, K7V A FITRFLEAAITE DL
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NILX—AEIT (1/2)
BINE p, RERIE DA JLRX—A (Bernoulli) 34T
&,

(1) FEORITORERE, ADADEELM—AL

MEEELLN.
(2) BEIDFHTOFERIL, thDHITOEREE
[CHIITHD.

(3) FRANECDHEE (=p) (FEBERIFETHS.
- nBlOBYRLETOILTHS. ERAZ
B, BRAFERKBELNS. Tz, ZOKSHRTT
DRVIRLERITE, NILX—AHITHENS.

FEERiT A, 201245 F15 4: P19

RILR—AET (2/2)

HOEIBRENERADERITER THRITERYIRT HIT
[ZEWT, FEBEOHTHERERTEEEHE, AN
BINE1IELY, ANRBINIEZFELDEDELTERT
5. ZOLE, n ERYRLI-—EDORITHIIE, RE
B 2DANILX—ARITIE,

(1) P(X, =1)=p, P(X, =0)=1—p (i=1,...,n),

(2) BEREHN X,,... X, [FEWIZHITHS.
EEm-ITHELEHI X,,...,. X, ERETIENTES.CD
KOLRERERINERIE, REBBDRILI—TE
BEHIIEND.

FEF it A,_2012 45 F15 H: P20




FIE 2.8

MEREHS X,,..., X, ERHE), REQ D
NIVX—ATEREHINEL, BIIDEEK
S=Xi++X,

FEZD. CDEE, RHOEYILD.
(1) EERZEH S, (X2 B(n,p) IZHES.
(2) HEEREH S, (L2185 % B(n,p,), p,=\/n
[CHE5ETH. CDEE
lim,,_, P(S,=k)=p(k;\), k=0,1,...
f=1=Lp(kN) [Ep(\) DIHEREHTHS.

RP VoSS RNRERASMEV EATERAT S LN TES,

EIHE 2.8 (2) [2DLVT |

2BRHIZHET n—oo & p—0 ThIE \=np THEIRTVRHIZEIL.

n=10, p=1/2 n=10, p=1/8 n=10, p=1/20
os o8 o8
os os os
> >
2 ow Zoa Zoa
a 3 ] 3
2 o Soa Soa
£ 5 3
2w H g n.z—‘ H £0a
o1 I o1
HHH HHH LU [
(ARERERBERN T ER KRR R T (EREREARARE]
The Number of Success The Number of Success The Number of Success
A =10/2 A =10/8 A =10/20
o8 o8 o8
os 0s o5
z z >
- Zoa Eos
3 a o
S os Soa Sos
£ £ 3
HEE Lo 2o
H
- o o1
¢ e L
(ERERERBERE EEEXAARANL] (EREXEARANE]
The Number of Success The Number of Success The Number of Success
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EIE 2.8 MFEEA
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ZTOMOB R EERS T

1. #1477 (Geometrical Distribution): FEZREAHAY
f@)=P(X=2)=p(1-p)* (2=0,1,2,....)
TEZONBDTE/INTA—R p (€(0,1)) DEFADAELNLY,
G(p) TKY.
2. B 2 1B4 % (Negative Binominal Distribution): HEZREE %A%
f(x):P(X:'T):H»7—107—1p,.(17p)" ('T:071727>
TERBNBRTEITA—A 1, p (c(0,1)) DED 2 BHTE
LY, NB(r,p) TKRY .
3. #B%{a% % (Hypergeometric Distribution): FEZREAHAY
f2)=P(X=2)=4C, y_yC,_./nC,
(z IFIEEDEH max{0,n—(N—M)}<a<min{n,M})
THEZLNBDTEINTA—E N, M, n DEBEMFmELL,
HG(N,M,n) TKY. FEREILA,_2012 45 F15 5. P24




