
 

§2.2 lÑ.�ÅCþ½Â2.1. X ´lÑ.�ÅCþ�: X �k���x1, ¨ ¨ ¨ , xn,½����x1, x2, ¨ ¨ ¨ . X �VÇ©Ù(�)�:

pk “ P pX “ xkq, k “ 1, ¨ ¨ ¨ , n ½ k “ 1, 2, ¨ ¨ ¨ .VÇ©ÙL:

X x1 x2 ¨ ¨ ¨ xk ¨ ¨ ¨

p p1 p2 ¨ ¨ ¨ pk ¨ ¨ ¨�K: pk ě 0, @k; 5�:
ř

n

k“1
pk “ 1 ½ř

8

k“1
pk “ 1.5VÇÚOA6Ç���¡ ��ö: ÙE
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1. ü:©Ù(Ëã|©Ù), X „ Bp1, pq (ëê0 ď p ď 1):

P pX “ 1q “ p, P pX “ 0q “ 1 ´ p.�.: Ý1,Ý�H KX “ 1; Ý�T KX “ 0.«5¼ê1A:¯�A u)K�1; A Øu)K�0.~2.1. 100 ��¬¥k3 �g¬. l¥?���.

A “/��Ü�¬0, X “ 1A, p “ 0.97.

p “ 0 ½1 �, X ” 0 ½1, =, X òz.5VÇÚOA6Ç���¡ ��ö: ÙE
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2. ��©Ù, X „ Bpn, pq (ëên ě 1, 0 ď p ď 1):

P pX “ kq “ Ck
np

kp1 ´ pqn´k, k “ 0, 1, ¨ ¨ ¨ , n.�.: ÕáÝ1n g, �¡�ogê.½n2.1. ©Ù�����:k0 Xe:epn ` 1qp R Z, Kk0 “ rpn ` 1qps;epn ` 1qp P Z, Kk0 “ pn ` 1qp ½pn ` 1qp ´ 1.
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3. Ñt©Ù, X „ Ppλq (ëê: λ ą 0):

P pX “ kq “
λk

k!
e´λ, k “ 0, 1, 2, ¨ ¨ ¨ .�.: ~2.3. ïÄ��5Ô�38 ©¨S��Ñ�âfêX.Cq: ± 1

n
˚ 8©¨Ǒ���*�m. 

  

(i) 3���*�mS��âf�VÇǑp “ λ

n
,

(ii) ØÓ��*�mS´Ä��âf�pÕá.
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X CqÑlBpn, pq, �
P pX “ kq « Ck

np
kp1 ´ pqn´k «

n!

k!pn ´ kq!
pkp1 ´ pqn

«
pnpqk

k!
p1 ´

λ

n
qn “

λk

k!
e´λ.þª=Ǒ§1.7 1�Cqúª.½n2.2. ©Ù�����:k0 « λ.
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4. �AÛ©Ù, X „ HpN,D, nq (ëêN,D, n):

P pX “ kq “
Ck
D
Cn´k

N´D

Cn
N

, k “ 0, 1, ¨ ¨ ¨ , n.�.: N��¬, D �g¬, ?�n �, Ä��g¬êǑX.�£Ä�vs Ø�£Ä�: ��©Ùvs �AÛ©Ù.½n2.3. �½n. �N Ñ 8, D

N
Ñ p �,

Ck
D
Cn´k

N´D

Cn
N

Ñ Ck
np

kp1 ´ pqn´k, k ě 0.Ö)½n2.3: ~n “ 5. H L«g¬, T L«Ü�¬, K
HHTHT : M

N
¨ M´1

N´1
¨ N´M

N´2
¨ M´2

N´3
¨ N´M´1

N´4
Ñ p3q2.5VÇÚOA6Ç���¡ ��ö: ÙE
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5. AÛ©Ù, X „ Gppq, ëê0 ă p ă 1:

P pX “ kq “ p1 ´ pqk´1p, k “ 1, 2, ¨ ¨ ¨ .�.: Õá­EÝ1¥, 1�gÝ�H ��Ý1gê.

P pX ą nq “ p1 ´ pqn, @n ě 0.�PÁ5: P pX ´ n “ k|X ą nq “ P pX “ kq.
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6. K��©Ù, X „ NBpr, pq, ëêr ě 1, 0 ă p ă 1:

P pX “ kq “ Cr´1

k´1
prp1 ´ pqk´r, k “ r, r ` 1, ¨ ¨ ¨�.: Õá­EÝ1¥, 1r gÝ�H ��Ý1gê.

7. lÑþ!©Ù,

P pX “ kq “
1

N
, k “ 1, ¨ ¨ ¨ , N.�.: �;V..
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