§2.3 L HIEHLAL 5
o & M3.1. EBHPENZRTR: fF1Ep(x) 15

Pla< X <b) = f p(z)dr, Va <b.

Frp(-) NX HIBEA% R (IR 40, i Hpx ().
o M p(z) = 0;  HATE: OOOO (z)dz = 1.
o P(X=2)=0vsp(z)=
o p(-) fEx HEL:, WP(X € [z, + Az]) = p(z)Az + o(Ax),
o BMRIL— rla X RHIp(x) WA B X
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1. S5, X ~ Ula,b) (2% < b):

o fRM: JLATHER.
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2. JBHME, X ~ Exp(\) (BH0\ > 0):

p(x) =A™, >0

©

B 2.3, X = S—ARLT RO ML S EER . 7 .
R TAESRY SRR T,
Y ~ G(p), Hbp = A x L.
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o EHI31.(LILILH): P(X — s>t X >s)=e M Vt, s =0




3. IEXS
5 , X ~ X
BT N(u,0%) (BHpeR, o> 0):

p(z) = \/2;7‘3’(13 {_%} '

o PRUEIEA AN (0,1):

o) = =%
N
o §1.7. B IEMAN: z, = B2
AT
Chq ~ —g(ay)




o b(x) = e BT S H R
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© .2 © q 2 1 @2 4y?
f 5 de Xf e_y?dy - J\J\p n dxdy.
—owo V2T —o0 V2T 2m
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o fHUiRARRAZ Hi:

dz 0y
N _ ; or or | _
x=rcosf, y=rsinf = e oy | =T
00 00
o [AlU,
1 27 0 2 0
*k = — (j e_TTdr)dH = j e_RdR = 1.
2w 0 0 0
1 G T—p
e p(x) = \/We 207 1 Y = 5, )

100} 1 _ (— )2 Q0 1 2
j e 207 dr = j e_yT(l'_z/ = 1.
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o RE®: N

B(z) — f o(x)da.
o O(—x)=1=d(x).
o EH3.2. Sa* =L I

Pla<X <b) = Lb %qb <‘” } “) dz = d(b*) — (a*).

o HE3.1. ARAP(3) = 0.9987, (A

P(n—30 < X < p+30) = ®(3) — ®(—3) = 0.9974.
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4. A IR (Weibull) 0 4ii, X ~ W(m,n) (Z%um,n > 0):

p(x) = T pm—1 exp {— < ) }, x> 0.

7/771
° SSO my™ e V" dy = SSO e *dz = 1.
o m>0: IIRSEL n>0: RESHL
o m =1 MELREE M ED(;).
o NFH: MLHL™ il ()75 fm; AT EETERT A
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5. A6, X ~ (e, B) (Z#a, B > 0):

/Ba a—1_—fx

, x>0.

o I'(a) = {7 y* e vdy.
o 'a+1) =al'(w):

fo e vdy = —y"e VIF + [ ay e Vdy.
o I'(1) =1, I(3) = /7

1‘(%) = ﬁe‘ydy = \@SSO e‘ﬁdm‘ = /7.

o a= 1WA MExp(B).
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