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o JEXAL RE(Q,F,P) RMEAN, X : Q — R JHE:
WIEreR #H{X <z} e F,
MIFRX J&— LA
o FEX42 AF(x)=P(X <z),zeR. WF NEIEEX 1
AR, Wi N F.
o EFH4.2. F = Fy f=4MtJ:
(1) i e <y, WF(x) < F(y).
(2) METEME: limy o F(z) = 0; lim, o0 F(z) = 1.
(3) AL E: limy, .y F(y) = F(z).
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o HWHA: P(X = ;) = pi. x; AFx MBS, p; FNBRERTEE.




= G'(z) = —\G(x). I\ HE.
e HFx(z) AR P(X € B), VB.
o #Fx = Fy, WX 5y MG, whx Ly.
o X =Y, 8IP(X =Y) =1, WFx = Fy. RZAA.
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