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BR,BRE NADOFLRELGEDLSITERT HEE
EBEREEZD. Tihb, X DEYSRBEIIERER
DHLMDPEETHAHET S, &KIZ, X DB

P(X <2)=F(x)= [ X fbydt, "z € R

LREDHEE, EFRBREREH (Continuous Type
Random Variable) &L\, ZDOMHEESHEEHFE S
ELNS. F, R LD flo) EHEERFTERY
(Probability Density Function, pdf) &LY5.
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| EEEEBEZONE |
EDEERITHELT,
Pla<X<t)= [ ft),

THY, flr) DEHRT

U

—F(z) = f(z),
MRIT S EENOHEFREBRMEIRDOEEEELD.
[]. f(z) >0, "z € R

2. [ fwdt =1
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2 .
—# 4% % (Uniform Distribution)
HERZERBHMN

(a <z <D)
fa) = {p—a
0 (£ DAth)

THEZoNSHMERRE (a,b) EO—FRZTHEL
Ly, U(a,b) TKRY.
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FI 29

EGEERER X OSHEHR F(o) (X, o<
z<b IZEWNT, MEEFABIMNT F(a)=0,
F(b)=1 TH5&ET S (a=—o0 HBWIE b=cc
THEL). COEE, BEEHYV=F(X) (F—
B9 (0, 1] (285, HEIZ YA —#:5 % (0,1]
ISH5ET B CDEEX=F(Y)DH T
[XFIZHE5.
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| EBmosEE
EH2.9KY, — S MICHESEH
Yis--5Yp

IS, Tl o—F 1(y) (&Y, SRS F &L
SEH

Ty, o,

ERESEDHIENTES.
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. EEsH
E#R 5% (Normal Distribution)
HEEZEBAYMN

T, 0 :#ex {— ! T — 2}
f(w;p,0%) Nk i)
THEZLNBHNMETEY i, HER o> DIEHRFELL,
N(p,0?) THRY. 22T —oco<u<oo, 02>0. $FIZ u=0,
o’=1 MEE, N(0,1) ZFEIER 27 (Standard
Normal Distribution) &LV, N(0,1) DREREEREH
&

é(z) = f(z;0,1) = %exp[_%ﬁ]
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1L p EFPLOEEES? IR HDEDLMNYERLTND.
© AL EHEbAE, PLOERETTS
© 3L EFREGIE, SHOTEHILTES.

04
038 X ) a1
03 / 7
2 028 / \ [
% o / \ 5 os
< ots / \ S as
o1 / \ az
0.06 // y \\ N L8] P
2 - Fa— L =i [

2. BEIZRD 4 ADEVNEEES DibhSENDEEEL
155,
o u—o NS pto ETOFE O RBEHEERITH 68%.
o u—20 M5 p+20 FCOEE O RTEMEREITH 95%.
o u—30 M p+30 FTOFE O REHERITH 99.7%.
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SETERD MO LAIERDKRDA

#D.1(p318) [Fa&/\—t bR (BAfE) ELI-LEDFREERSHD
LRIREERERLTNS. (P(Z>2)=")

4L p=P(Z>1.36) &%
BpEROILVED,
1.36=1.3+0.06

P(Z>1.36)=0.0869

HEEH LD /MR B UL FETERLTLND!
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SHEFRI MO LAN—EUFRADRDHA

#£D.2 (p319) [F LEIFERE p LLI-EED/A—EU~E (RIE) £XRL
TW3. (p=P(Z>7))
P(Z>1)=0.082
B0/ MEEEEL TG T

p | 000 001 002 003 04 05 D6 007 ~008 008
.00 oo 3.090 2,652 2570 2512 247 2409

01 2290 [2.25 i 2197 2170 2.1 2,097
02 2034 |2 1977 1.960 943 1911
.03 1 866 1.799 1774

605 1685 LGTH  LGGS
1.508  1.589 1.572
1514 1506 1.491
1.440  1.433 1419
L1372 L.366 1350 1363
L1 1305 1299 1

1254 1248 1243 1
35 0827 0.824 0820 0817 0
0.671 0662 0659 0.656 0653 0.
0.522 G160 0513 0510 0507 0504 0, 0.499
0251 (0248 | 0.246 0243 0240 0238 0235 0233 0230

04
05
06

1739
1.635
1546
o7
[Lo8
.08
10
20
25
.30
0 | 0.253

0.810
0.646

0.838

3
)

it LpD N2 ETERLTLVD!

BLP(Z>12)=0.082L73% 2% ROT=LVED, 0.082=0.0840.002.
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1. ¥§%% % (Exponential Distribution): # R 2 E M
Ae™ (z>0)
) =
0 (z <0)
TEZONBHNMEINTA—E )\ (>0) ZEDEBE DLV,
2. A5 (Gamma Distribution): R EREHMN
L Ne Mz (2>0
f@)=1," oY
0 (z <0)
TEZONBRTEINTA—E r (>0), A (>0) EHOHLTH

FELLY, Ga(r,)\) TRY. 1z12L0(2) (AU B THS.
Ga(1,\)=Ex(\) EWSERAA YL D.
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2 REREEMEEETEEAROME
. FEEEA (BEMRY)
(1) fay,) > 0. ij = L2,... Zilf Ty,) =
A A BB Fry)— 5 oy,
. BETEEN (ERE)
1) f(z,y) >0, “(z,y) € R> (2) f:fifxydrdy—l
RESHBERIE, Fay) = [ [ fluo)dudy

o0z e = se)
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« IEIDFRITTER A, B(=A°) DLZThhMNEIY
35ELDEL, A BNRIDHEERE p &9 5L, BHEE
CBHHEEIL 1-p THD. COLEE n B
11T, A NBIHEEE X T, XX 2B
wmIzhtS.

« IEDFHITTER A, B, COVTIAMHEIYS
B3DEL, A DRIDHEERE p, BHEIDHHEER
Zp, &L, CHERIHHEEL 1-p,—p, THA.
CDEE n BIOMILGRITT, A NEZHEIHE
X, BARBIAEEE VETIIE (X)) (X 3ES
wIZHES.
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ZEST
3 184 %A (Trinomial Distribution):
FERE A
flz.y) =P(X =Y =y)
n!

o T y 1_ _ n—r—y
x!y!(n—m—y)!pIPZ( 2 pQ)

THEZoNEDMEINTA—E n, (py, py) (0<py,
0<p,, p+p,<1) DIEFAELY,
My(n,(py,p,)) TRY. =121, (2,y)€ D={(z,y);
reylFIEBEY, v+y<n}
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2 REERS T (112)
2 RITIEF 5% (Bivariate Normal Distribution)
HEEBERHN ;
1 A
Xp2apwﬂ 01]

f(z,y) :
s Y) = €
270,0,4/1 — p°

2p[$—ul][y—ﬂz]+[y—#2]2l
THEALNDNME2 RIEERTHEND. ZIIC

—00< 1, <00, 070, —co<py<00, 0,>0, |p|<1.
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2 REERA (2/2)
T = (Iay)lv H= (/117/‘2),7

U]l U] 2
> = =
Oy Oy

=

Ulz pUlUZ
(5 (36 ¥ IE B 4T 51

P10, P

2/2
fen=[5] 1= ew —Le-ws e p

I T DV
()= ew ~Se-ws @ w)
LEEMZDIENTELDT,(X,Y)DRHEN,(1,%)

XY
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o,

1

05
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05

1

15

-2,

[7=09];
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05

> 0
05
-1

15
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| EE210

(B35 )

1. (X,Y) B3ER My(n,(p,p,)) ITRESE
T5.CDEE, X, YIFFENEFN2ESH
B(n,p,), B(n,p,) IZ%€.

2.(X,Y) B2RFTIER D Ny(p,2) 125D
ETB.CDEE, X, YIFFENEFNERD
1 N(p1,01), N(pa00?) 125E3.
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I 211

(X,Y) [$BEER R 5 5L\ L EGHE T, FBS
HRZERER (FIEHERBEY) SV
FiDERZERYK (F-THEEER) %
fX,Y(fan)a fz), fly) £ETB. X & Y H\3H
JITHAHCESE,

fX,Y(:Evy):fX(x)fY(y),

(z,y)€D={(z, y); fx.v(.y)>0}
MNRYIDILIERETHS.
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