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i B AR IKE KAt ] X AL R M BE T R R (R 1. 2) .
1.4 X=p8
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BN B AT LA JLARR A [A] i 26 7m J 2X 5 ax 2 3 3k 5K RT LA ok i 1k #fE
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(1) max(d—X,0)+min(X,d)=d (1.4)
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(2) max(d—X,0)+X=max(X,d)=max(X—d,0)+d

(1.5)
(3) max(X,d)=XIou +dlxcs (1.6)
(4) ECX)=E(X|X>d) P(X>d) +E(X| X<d) P(X<d)
(1.7
(5) E[X I ]=E(X| X>d) P(X>d) (1.8)
(6) E(Xlx>d)=E[m;’2(XX>_;§’O)]+d (1.9)
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(1.10)

iERA: KA. O~KA.ORBARN, K. DRLPHEAKXME
AR, AKX DMFH.
TEg L O MIER . d13(1L 8) . F (1. 6) Fx (1. 5) A
E(X| X>dP(X>d) = E[XIix=s]
= E[max(X,d)] — dE[ Iix<a ]
= E[max(X —d,0)]+d—dP(X < d)
= E[max(X —d,0)]+dP(X > d)
TEg QIO MEER : B (1. 5)  F . DHAMA(D. DA
E[max(d — X,0)]
= E[max(X —d,0)]+d— E(X)
=[E(X | X>dP(X>d) —dP(X>d)]+d—EX)
=[E(X)—EX | X<DHDPX<dD]—
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