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Pr(X;, = 0) >0, (1.1.1D
Pr(X; >0) = 1. (1.1.2)

BR R AL L DM 1. 2) iR
S=X,+X,+-+X, (1.1.3)

HAMEREER, HHRERQ. L3P S HEREE n FAR
B, X.G=1,2, ) NE i MEHREE.
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EWRARGEEEFEOARAEN M LFHENERRE B
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Pr(I, =1) = 1—Pr(I;, = 0). (1.1.5
BHEIC ¢ =Pr(L,=D. EREFEH, —RFEL T o HIEF /.
(2) B; Y5 MREMEREBR KRN KRAHBRELEH.
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Pr(B; =0) = 0. (1.1.6)
XUERE X WERIHAER Fx (DM URRAIBESEHM
ER:
Fx (z) = (1—q)+qFp(x), =0, .1.7
Fp (0) =0,



§1.1 A4RBeHY 3

H4 Fy () B, AR
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HfE#® L 5B, B, M RkHEIEERHETEAREA
E(X)) = gy Var(X)) = plq;(1 —gq) +diqi. (1.1.8)
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B RECHFME. TUEEBIASHRAREE X WA
FEREREBUT T RALD
Pr(X; = 10) = 0.0005, Pr(X; =5) = 0.0020,
Pr(X;, = 0) = 0.9975.
Bk, o DUR 7 B X S EM T .
E(X;) = 0.0005 X 10+ 0. 0020 X 5 = 0. 015,
Var(X;) = E(X?) — E*(X,) = 0.099775.
ASh WA X, B 1. 5 B, #7408 WA
Pr(I; = 1,B; = 10) = 0. 0005, '
Pr(I; = 1,B;, = 5) = 0. 0020,
Pr(l; =1,B,=b6) =0 (b#£10,5).
M I 5 B, M2, FUE
g; = Pr(I; = 1) = 0, 0025,
0. 0005

Pr(B,' - 10) == Pr(X,‘ = IOIIl = 1) = m == O. 29
ey 17 _ 1y _ 0.0020 _
Pr(B;, = 5) = Pr(X;, = 5|, = 1) 0. 0025 0.8,

HMmAE
pi = E(B) =0.2X10+0,8X5=6,
o = Var(B;) = 0.2X (10— 6)*4+0.8 X (5 —6)% = 4,



