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AT & 3 R (discrete sample space) i fe Ak 722 i do A A BL i
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2. /\fFKZIKWFEEI%SﬁU P(S)=1-
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2. A BEHFEMHIPUANB)=0 1 P(4UB)=P)+P(B) -

3. PA)=1-PA)» AFTAZ S o
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(conditional probability) » LAP(A|B)RTRZ
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Z BRI (prior probability) ° 11 P(A; IB) EUM)%—
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PSS (random variable) 5y TE f oA 22 FEZ
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x | 1|2 |3 | 4|56
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2)F 3) &
S x)
1 \
f{:-::]l:[ 6 1
EII g" [ ] L [ ]
x=1:+:2»>3:4»5+68

B 17
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BB e A5 B (discrete random variable) @ RIJELAEZR S ECER
S Ry P IEHAE B T2 Rt R AS BE bR B (probability mass

function) °
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2 ﬁﬁ%‘{ flx)=1-
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&80 (continuous random variable) » RIS R8T f B4 bl )
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1. fO)Bx 2z HEAE B B -
2. f(x)=0s>x€(~0 1 ®)o

3. |7 f)dx=1-5
HIFRI f(x) BXZPEREE KB - WERBHAZEER

P(A)=P(xed)= [ _, f(x)dx
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1. FHa=b> H|F(a) = F(b) - @
2. ZHF(~0)=0> F(o)=1 o i
3. FE—8a>»0<F(a)<1o
BifE B B 58 B 0 IC PR BT /
Fla)=P(x<a)= 2 P(X=x) 4 —X
S i A 98 B 0 T B B
Fla)=Px<a)=|"_ f(x)dx
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EX Ry BEREE . EReRE R () ERXZIAZ H(mean) = = B)R
2 xflx) > 35 X 5 ik Al 1 A8 B

u=EX)=1"" o

7 xfCodx » 35 X 125 34 e e 388
= b o HISE RIRE I & T B (B AL M S e > e S
WAES > o HS(E TR R RS > e > A PRI EL A th s

ol d Y EZ ZRFEFNT A A
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2. Fa> bRy RO X YRy RERREE - 1

IEEEA
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FEtA S X 2 S8 ELEg(variance) £y
o=V, (X)=EX - EX)y
2 (=) f0) 0 A X RS E R B B
) [Iw (o — p)* fx)dx » 35 X 20 7 o 5 5 B
S8 B SE AR 2 RSt 72 (standard deviation) > JRE[IAEEAE

Zo=/V.(X)
HHEASE 2 B E n 58 a7 FLRE AT

EIP6.7

1. af—H#H|V,(a)=0-
2. a~bE _HB o X~ YE I FErEs s o H
V..(aX+ bY)=a*V,.(X)+ b* V,(Y)
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& 5= 55HC (uniform distribution)
| IHESEC ) B EERE S E IR EIIHE > HEE R ¢

G e EX Z FTA R REE EX, , ... X\ AMEFAIREE > HIfE 2
B EZE 3B (uniform distribution) @ E AR pREED B
f(x):% X=X, 0 Xy ? 2 Xy

iE1#6.9
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& IH5AC (binomial distribution)
Pt B a5 R H R oA —fE o 4 T~ RNER
DI B ~ A RS o 1M X BBt iRk th —fA
EeE R Al 2 08E] — 8 > x = IRFE SR 5 T BT
B Bany o EEERE S p 0 10 x=0> AR ReinssE
B AL B AR, HEERER 1-p o RIERE
FERERE SRR X BRTE H 257747 B (Bermoulli distribution) » 5C.4 -

P(x=1)=p
P(x=0)=1—p
—IE47EC (binomial distribution)&H EH 52 15 ECL T4 T
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1 (Poisson distribution)

N FLAA 9T BE (Poisson distribntion) Ay H & 4= & FHEIHY
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> NSRS Ih BRSO A - &
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i HE 57 Hc (normal distribution) fy 2B 48 1R 57 iC HH £ E
 HEFM T

<D

HEMRTEE X2 e RS DU N IR L
At Z Ry Re oo » BLX~N (U > 0) R Z -

Jx)= \/21?&? exp‘ﬂx;ﬂy » —oo<x<oo
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