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3 WO OERLBEK

3.1 TRER/EK
g(X(w)) = e W & Uiz & & D fRHE

L [px(x)] = E [e7X¢)] = /000 e P px(x)dx = /Ooo e ™ dFx(x)

&7 75X - AFI)IVF = A28 (Laplace-Stieltjes transform) & \Whiv 5. FEEEE
FA%L (moment generating function: mgf) I& Mx(t) TRI N, T TIF A - AF)
F = AP S

M&@=£t@ﬂwhi[iﬁﬁﬂﬂ

LEHEIND.
ZIT, X(w) P X(w) DE&E%EHE A, L, EBUHEBE Fx(z) 2

Fe) = [ arco = [ pxtoa
0 0
AT N .
Lilpx(@) = [ (e = [ playis
0 0
LD, TNk px(x) DT 7T AZH (Laplace transform) &\ 5.
FERREBE M (1) D3t = 0 DIEFENT25 & 2 A TIHET B LNET 5725,

%Mx(t) = / 2" "dFx(z) = E [X(w)”e’tx(“)]
0
WEOND., ToIT, t=0&BIZ&ITED

BIX(w)"] = 5 My (D)

ERY, FHEFEDDOnIRE— AV N2RDBZIEMNTES,



3.2 FFHEREE
BEEL f(x) D7 —V L& (Fourier transform) &

Rl = [ T fdx, (= 1)

TEZRIND. FMEBIE (characteristic function: cf) IZHFHE E [g(X (w))] 1T H

W g(X(w)) = X6 ¥ L 0TH D, HERBEIE px(x) O 7 — Y T2

ZDHED N
m@:EHmﬂ:/)ﬁW&®§E@ﬂﬂ

TEHINS.
ZIT, X(w)P X (w) DE&E%EE A,

ox(t) = Z (it) / a"dFx ()
LHERED., 22T, FEBEBDO n RO 2T\, t=02BZ22I12&D

BIX(w)"] =" ox(t)lmo

e, FREADDnIRE—AY NE2RDEIENTES.
BRI NTHEET 2 LIER S 20D U, REBEBUXE ITFEET 5.
Kk BRI MER B R 1 1T 5. 2ol elid

1= Lo [ manla - [

% [ox(t)]
PERENG. FU]RT— ) THEHY Wbhb,

MBI (o) = F' [ox(t)] " WEBEC ox(t) = 7o ()



3.3 fEREN
X(w) DR TH B L &, g(X(w)) =t¥W & Lz & DHRHE

Gx(t) = E [1**)] Xy%x (Jt < 1)

(3R REREEL (probability generating function: pgf) & Wb b.
2T, MERBEBG() 2 nBHOTEE

n

pres Gx( me—l (z—n+Dt" "px(x)

NESNE, X517, t=1&BLZ&izky

d’n
BX(@)(X @)= 1)+ (X(w) =n+1)] =B [X(@)"] = == Gx ()=
&7, nikPEREE— A ¥ b (factorial moment) Z3KD 2 Z LW TE 5.
RDODBHAXNBEHTH 5.

V[X(w)] = E[X(@)(X(w) 1] +E[X(w)] - E[X(w)]"

4 [BRE3

3.1 abcdzEHRETHLE, WMOADBKYILDI L ZRE.

(1) E[aX(w)+b =aE[X(w)]+b

(2) Vi]eX(w)+b =a*V[X(w)]

(3) ClaX(w)+b,cY(w)+d] =acC[X(w),Y (w)]

(4) plaX(w)+b,cY(w)+d =p[X(w),Y(w)] 272U, ac>0&79 3%

3.2 HCHERZI X OMERELREED px(2) = cxe™ (x> 0), px(x) =0 (z <
0) THASNB.

(1) &M caPmEE L.
(2) FHE[X(W), SEV[X(w)], BEr REpz2RD &



3.3

3.4

3.5

DEI, X, Y ORIHELELBEED pry(r,y) = y?e/2 (0 < <
0, 0<y<o0) THALNDLE, pyy(zly) BLVE[X(0)|Y(w) =y]
R K.

B 2 BRI A OMEE B pxy (2,y) 3R 21D EIITEZSNS.
(1) FEOMERDHEEE px(z) (¢ = —1,0,1), py(y) (y = —1,0,1) &K
k.

(2) Y(w)=02520N7s ZOEMEMERBEHE (X ()Y (w) =0] %
R k.

(3) CX(w),YW)]BEUp[X(w),Yw) ik,
(1) E[X(W)],E[Y(W)], V[XW)], V[V ()] &35 k.

(5) X(w)&Y(w) BB THEhERRL,

3.1 HE 2 ZEMER A

X\ Y@ | -1 0 1
~1 1/6 1/6  1/6

0 1/6 0

1 1/6 0  1/6

—ODDIF A, BIZ3EDOR—NLEHRIFANS. DIFADHIZA>THR—
NOBETERE X, F—ILP A= DFOREHERERY THRT. 20D
EE, MERZRX, YIZEMBETHENE S, £/, MI»rE 50z
R K.

(R—=R7xVA) ZOOKDLD D Z O % FEREH X (w), Xo(w) &
5. WE, E[X1(w)] =my, V[Xi(w)] =02, E[Xyw)]=my V[Xsw)]=
o3, p[Xi(w), Xow)]=p&T5. 0<p<1ZEZHVTHNDOEE%

X(w) =p Xi(w) + (1 = p) Xa(w)
TEHT 5.

(1) EXW)], VIX(w)] 2K &.

(2) E[X(w)]Z&K, T/, V[X(w)]2R/NET D p%2TNTNK
H k.

(3)  my =0.198, oy = 0.357, my = 0.055, 09 = 0.203, p=0.18 D & &,
E[X(w)], V[X(w)] % p DB E U THRE L.
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