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BB PR
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(3) B A Ay, Ay RITERAAE I <
FulA Udy U UA) = £i(A) +£(Ay) + - +£.(Ag).

2. BRI E XL |
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HF:ARH P(B)F P(B, 1 A) 2RI AEERNTTREEMEEREE. P(B) (i=1,
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(0—1) A3 A ERFRP s A5 13820 b(1,p) , TR
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TS 2R b(n,p) A HEN
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ERE 0K w(A) ,Eﬁﬁﬁﬁ%

PiX =k} = k', =0,1,2,--514 > 0.

JUa 434 8k G(p) , HrfifkR
' PiX=kl =p(1-p)*" k=1,2,-0<p <1
I 38 H(N, M, n) , 3 A
% E B ;max{0,n - N + M} <k < min(n,M).
4. FEHLER RS0 KL
EX3 HXEBR—THYER, » BEEEE, B
F(x) = P(X sx), —w<x < ®

PiX =k} =

A X W31 R %K
53 BR B PETR
(1) F(x) B— R ER%L %xl <x,, F(x,) <F(x,).
(2)0<sF(x) =1,HF(-w») = ZEIiF(x) =0,F(w) = lLrgF(x) = 1.
(3) F(») RAFELN. Ellzl_igF(x) =F(x;).
5. BSHCRIBENIAE B 15 A R g |
WEBAREYER X RS mEL -3

%1-3

W X A5 A ECh
F(z) =P(X<ux) = ZP(X =zx) = Zpi.

6. HERIPEHIE B K HBREE
EX 4 WMRXEEHAR X K070 RE F () , FEIERTTRRE S (») , FE 0 FLE
-k e}

F(x) = PIX < x] =f_f(t)dt,



TR X ik g RIBENIAE B ./ (x) 7 X BRI B R, T AR R
BB IYER -
(1) f(x) =0.

@) [ =1,
(3) X WBUEEAIEEXE (a,b] ERBERN
Pla <X <b| = F(b) - F(a) = [fx)ds.

(4) 25 flx) FER » Ab3%SE, W F' (%) =f().

(5) HEERIBEHIE R X BAE—18EMH a(a e R) BIHEZR 0.
ARG R R AT

1) ¥5504

AESRIEYIAR X BREE N

1
fx) = {m,a <x <b,
0, Hi,
MFR X ZEX ] (a,b) EIRAINEIS46,10H0 X ~U(a,b).
2) $&HorT
LN B X KRB R

- .
—e™ x>0,

fx) = {0
0, HeE.
Horb 0>0 MEEL R X RN 6 WIsBAi, i X ~E(9).
3) E&S
HREYIAR R X MR EE N

1
flx) = Jime ,
Hppu fMo(o>0)ER2EE, WK X RANSECH 1 %ﬂ o’ WIIEA 4 B B 87 ( Gauss ) 43
fi,iBh X ~N(u,o”).
R, ERAA Y 1 =0,0 =1 BFRNIREIERS DA, Buet, oA 3% 5 KB4 i
PREHE A o (x) 1 &(x) T
AN S x) = L [ %
#(x) = —=et, ®(x) J' Zd.
&%ﬁEﬁﬁ#ﬁH@E%ﬁﬁ?,4f1ﬁl~/l‘—ﬂftB<JiE?§§HE%‘lSTu@ﬂ%ﬁ@zﬁ%ﬂc%
R AR it

@1 &X~N(u,az>,muyzx;“

MBS T @ () KRR, (LR 2) , TREH.
PREIE A RAEH -

(z-w)2

—w< x < o,

~N(0,1).



