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B E LA B R R FRAN BT SOG FRME, TSR R REN AR B A nT4AME. Xt
e T A Re FHER B BB L AR B ) IR 2RI S R RN L AR B

FZ B — M. R E M TR HERE TR [ E AL BT — R R . X2
H R S RO LR KPR E, WX EUE[—5em, 5em). X & —MELLMHAR &

h TR XVEAERX R IMEER, B [—5, 5]40 KA UEDR /MR (8], XT84/ X ],
DA AEIX AN DX 8] ) 3L 23 DA L 5075 2809 A0 XA DX T PR 3 L R A O A . 1
FFLECR100. TRATREI TR

DIE] | BRALE | AR
[—5, 4] 1 0.01
[—4,-3] 1 0.01
[—3,-2] 6 0.06
[—2,-1] | 13 0.13
[—1,0] 24 0.24

[0,1] 27 0.27

[1,2] 16 0.16

[2,3] 7 0.07

[3,4] 3 0.03

[4,5] 2 0.02

EERATLUH T ERER
BANER MRS T 1, RS XA o SR AR O 50, B DU AR A
FXR . SRR X T [—5, 5] KAE—T X8, AT ARYE b B flvh 5L
AR T XA AR, FlnEEqitho < X < oM, BT X IA) b (R B ANFE T T AR
kR, 4RE043. FEMUEEMNT-025 < X < LFHIER, AN 4T ZX
LB, gRG 2
0.06 + 0.27 + 0.08 = 0.41.
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EX 231 XHEAEGEREMNES, o RALE—BES, MHRXOBETELK, ©
W T 8 A FeAt

1. 3FBFA 69 —o00 < x < 400, A f(z) > 0;

2. [ f(a)dw = 1;

5. ¥ FHEFEM—00 <a<b< 4oo, AP(a < X <b) = [} f(w)de
i 2.3.1. s FHEEN 00 <z < +o0, HP(X f flu

¥ 2.3.2. o RfRBEARR [[a,b] 6914, 4
{fm) x € [a,b],

W f 2 2 U (—o0, +00) L 89 55 B F 3k, BLf(x)Fef(x) 248 R 694 & A .



£ 233 BEALX-NELNREELIIHF o <o <DL AL [f(2) AT Rt
FREFEL f(o)de kTl R e, d L6 43R F.

A TSR B R R AR 2045 B0, BRATTAT U B BAL B B (AR 23 T AN
JEAR L.

EX 232 RXA—ELRENEZ. 0
F(x) = / fu)du, —oo <z < 400 (2.3.1)

FRAX 6 (R AR) 9 R 2

E 2.34. F(o) Ao 0 RMALKE 6 3400 T 3F Foto g, wp
F(z)=P(X <z) —o00<z < +00. (2.3.2)

B XCIYRXHFAX G (BAR)HA B — R AL CHERATEENMMNES. ZXH
—BRAEMNEF, TR, ..., o, Y BAE {4y, .. ap, . WY

F(z) = Zpi-

a; <z

SrAi ek BA T 5 R
(1) FREARIR R EL
(2) limy—. oo Fz) = 0;
(3) limy 400 F(2) = 1.
T IESFENIAR &, R F (v) 78 s FHFAE, W)
f(w) = F(x).
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§2.3.1 ESH%H
W —ANFEALAS B X B N2 3 B bR

F@) = —— exp {—(“7 — 1) } oo <@ < 400, (2.3.3)

2ro 202

H—0o < p < +00, 02 >0, MFHXH—IESHEILR, ILHX ~ N(u,02). LLR.3.3)H
B FEW 3 AR A SO ol o2 IR IEZAS 531

BHZH =0, o = INESST B AFEES SN, He(2)Mo(x) R AEIES 7
AN (0, 1) FR 70 A bR BN 2 82 B 4

M (2.3.3) /T LAE H, IEAAR I E B R SUE Ul = p AR AR R 5. R4
MESH. FERBAEr = ISR B ARAE, 1E(—oo, 1) M (1, +00) T HE B, [ I AT
B, oHIRNIGE T % R B FEIERE L. 38 W FRo A IES A B IRSE

PAF (2) IR IS AN (u, o) KINEZR AT RS, WHER F(2) = o(24). FIUME—IES
430 R 2R 4340 bR B0HT P I bR v IE S 23 A0 B 40 AT BR300 S B R

5 2.3.1. REEAEFNSTFESHFGEZAL(W—ko <x < p+ko)=0.95.
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0.4

mu=1,sigma=1

mu=4,sigma=1.5|

mu=-2,sigma=2

0.2

f(x)

0.1

f#: SFAEKHAN (1, 02) 8954 F &, WA
Plu—ko <z <pu+ko)=F(u+ko)— F(u—ko)=®(k)— (—k)=0.95. (2.3.4)
MEZE X B(—k) =1— k), FA4F 20(k) — 1 = 0.95. BAD(k) = 0.975. ZIEES 5 H k&,

12k = 1.96.

§2.3.2 ¥ HH
F AN B X FLAA W R iR

e ™ x>0,
fz) = { 0 2 <0, (2.3.5)
Hrp > 0 EEL, WFRX RS ECAARITEH5 0.
Fe A B 43 A R EUh
l—e ™ >0,
F(z) = { 0 v <0, (2.3.6)
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Plz< X< Az|X
W) = Alimo (x<X< 2—1— x| X > x)
xr— T

RERRS T IUAAEN 2o W B IEH TAF, FEI 2o LUE, B IS R) Py & A2 SRR
LUES

h(z) =X (W%), 0<z< +oo,
XHRMFEEII . BIE B AT iR T I Z AL 173 Ay 734

5 2.3.2. WXFRRFF BT IOMHIAFbr, Flo) WA FEBOuHTEZ, BIoT
PHER Z1o IEH TAERIZE T, FORBRRIFF AN EEN, SaTbk. WIEH X IR TE

fiff: IRASR R AN [R] PO SR BRI, [RL b s S
Px<X<z+hX>z)/h=\ h—0
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Plr<X<z+hlX>z)= P({x < XPS(; ;r Z%’{X >ax}) F(x;r_h])?(—xf(w)

BrH

F/
lim Pl < X <x+h|X >z)/h= (z) =A

h—0 1—F(x)
BN B4 iR s = AR A 2

Flz)=1—e

TG S5 1 A5HIE
R I B I AR TR . B X RAFE R A, ST s, ¢ >
0

P(X>s+t]| X >s) =PX >t). (2.3.7)
BN dr R TG A0, R BAIEBA, 88050 A Mk — B PR (2.3.7) U FE LR L 4045
§2.3.3 HEHH
Wa < b, WA F () B E R

a<z<b,

1
) ba 3.
f(z) { 0 o (2.3.8)

IFRZ 5347 K X 18] [, b] L FRI38 59 53 AR QB U [0, b]. BRBERE L f (o) AR B — MR

0, z < a,
F(z)=¢ &2, a<z <D,
1, x > b.
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