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hTW3iHE, X lati@.h BOBEIMEFEOEND o EIRTITERLH X OHIEE

P(a<X <b) = f(x)dx Ty i“x) E(X)=]" x- (o B =T
f=fZL, a

f(X) > 0(—00 < X < 0), f(x)=P(X =x) (k=12,-) o EIRIUEELTH X DA 2
[ foodx=1 " {WZO(kzLZw% V) = [ (x=EQOF f(dx < ZH-Er T
s zf(xk):l e

| R EEANR
probability density function

o RIS MEA%K c.d.f., cumulative distribution function
FO)=P(X<x)=[ f(t)dt <« FO-Zfw

e eoo o0
=20 f seie E #5553 %7 continuous distribution | 822

o (GE#E) —Fk % %0 uniform distribution
o HEERZERH

H@=¥ [0

0 ow.
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o ESMICLDZ

o Bl NEXHEE
500 ADANICHREZEXZFTEINEIMELZESS, 2T5A
MIERTHEEAT-.
275

MR E: p=%=0.55
FESEEE p(FXFEEq=1p) £T5L ThIXZIE
NIEED.
AHEE CIXNERIERILS5% THD. FRAIMALEE
z5&, X=np=500x0.55=275

=./npg =+/500x0.55x0.45 = /124 =11
&Y, BWIEERMIcHITIRMEHEETIE, MEXER
[& 275+1.96x11 <> 253<x<297 &Y50.6%~59.4%

8537 DBl

o R7VYUHTMLERTAA...

7Y v 2H

0.7

—— A=05
0.6 ‘\ —=— A=
05 Z .

04

03 [

02 4

(A

0
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. . o T . - | 388,
E 52 4377 continuous distribution | 332 E#EE 240 continuous distribution | 82322
o IE#R %% normal distribution o 1Z#EIF R4 %7 standard normal distribution

o FERZEEM , o FEELTHDIZFLENL
1 —M 99.7% Eu, PERC2OER D AICHSFEERETHXIZDOLT
0= st ™ Ra X -
2ro . X->Z R EEERA T
02 =D HEEMIE, TH0 SRIOERNBIH |
T, Aot oo BTN '
N(u,0°) RERR o N 1 e
’ oo ~\ f(x)= e 208 —_~ ¢
: \ J2zo
20 ACT 60 80 100 N (0'1) 1
T U =432)
. .. ] see . . S . ceee
E 5 E 4> % discrete distribution s E 8 537 discrete distribution i
o _IHAMMBIERDTA... IE DTMMLIERTTA...
o RITABNERETBE, ZEAMIEERDHIE ¢ BERNERETBL, —ARHIFERAMIHIK
0< o ZE2% (p=1/10)
- n— oo H=Np 04 :"i;g7
B0, )} & oan A F0=,Cp o)™ | %)
o HITEHNA—FDBEIC, BEEpEFO05ITEDIFEE, 5 ,\‘ el
—IES I ER S AITE I \ .
L j’ i
=t m
(X X] N .:..
E 5 E 4> % discrete distribution s E 8 537 discrete distribution i
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ECBT, HETA
RBIEHM>1=2DD
BEDS5, IWFDRE
EBKNS, ThE
Ri-#T, fKEE

| ERTHLLE.
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\ &5 E5757 )
N

E#EE 4247 continuous distribution | 222 E#EE 240 continuous distribution | 82322
o FE#145> %1 exponential distribution o 514> % exponential distribution
K7V BRI TREIERO ERMBERE o Bl H—EROHLEEM(FyrEBOFI)
e e B BEENES
¢ eEEEEA P HHRMKTENBBAERT :X,=1, E5THLN:X,20
f(x) = { T (x20  _~ Fry NG 0, BAOADHAR TR T
o.w. > Xy XXX . [£7 85 A—Bp= A DR JLR— A HATIZHES
. REH TN N\ 1O ~ TomEAFERDS
1-e —Ax (X>’0) 0s I I N T e S !
F (X) { 0 W. 01 Xk-l:)ék=l
o HARHIE- B I RENCTHART — T=UnN (b5 AEOE)
1 1 EBD GOIHL, k&, kSnt<k+ %79 BHET 5
E(X) ==V (X) - = N+LIFEE D AIHES b vkl
/1' /12 — P(O<T<t)=P(O<N<nt)= Zp(l p)’ @
=1-(1-p)“* =1-(1- ﬂ/n)"‘———>1 e"—jze *dx
E 2 43 % continuous distribution | 332 E#E R 53% continuous distribution | £222
o #1745 % Gamma distribution  Ga(®, 4) o N—A4%%7 Beta distribution
. ﬁEﬁﬂFEﬁ%& o HERBERBK
1,2 X“-x)""
()_— x“e™ (x=0) f(x):— (0<x<1)
\ I(a) B(a, )
o 772 < BE% Gamma function o N—%4BE%K Beta function
_ [* a1, 1
F(a) =/ x""edx (a>0) B(a.f) = [ x* (1= %) dx (a,8>0)
r(m=(-1!  (neN) Lwemson k
_T(@)r(p)
= Ga(n/21/2) :BaEn0x°5% I'(a+p)
Ga(l, A) HEMAT
o le22 sese
Coffee Break! /i, nonoo-" Coffee Break! HE
Monty-Hole Dilemma | F2%.e Monty-Hole Dilemma :
QIESCT]
TEERME R MBS TBE. ﬁE@E’]E,m TR
BLFEEE O ESLTHE |
[TRATLLDE.

[=IRVVNAYN
| ‘ ‘ ‘ ‘ ‘ D=8, ED
$EtEoLT
HELLS !

I BHIGESR
FEH1005E
&o#bto#

100750)5&#1:&7;&7‘ 75‘1’3’&2/\/711&‘( &U997599990>J§0>—)15
WEE(FTH) DI9FIBNFEERNTREET.

ZTNTEHL =L, RYODBREEZ LN ? HE-ORDODERE
HENYREEEICEFENTVIOMNLL ?
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1992
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HEHA [25IFEMETE ) BB (2002)
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