
 

§2.4 �ÅCþ�î�½Â�©Ù¼ê½Â4.1. b�pΩ,F , P q ´VÇ�m, X : Ω Ñ R ÷v:é?¿x P R ÑktX ď xu P F ,K¡X ´���ÅCþ.½Â4.2. -F pxq “ P pX ď xq, x P R. ¡F Ǒ�ÅCþX �©Ù¼ê, ǑPǑFX .½n4.2. F “ FX �n^5�:

(1) üN5: ex ď y, KF pxq ď F pyq.

(2) 5�5: limxÑ´8 F pxq “ 0; limxÑ8 F pxq “ 1.

(3) mëY5: limyÑx` F pyq “ F pxq.5VÇÚOA6Ç���¡ ��ö: ÙE
!Ü�



 

lÑ.: P pX “ xiq “ pi. xi ǑFX �a:, pi Ǒa�ÌÝ.
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1 0 ëY.: FXpxq “
şx

´8
ppzqdz, �
ppxq “ F 1

Xpxq.�L5, eFX “A�”ëY��, KǑëY.(½n4.3, 4.4).5VÇÚOA6Ç���¡ ��ö: ÙE
!Ü�



 
�©Ù¼ê: Gpxq “ P pX ą xq “ 1 ´ F pxq.ëY.: ppxq “ ´G1pxq.~. X „ Exppλq.

Gpxq “ e´λx, @x ą 0,

ñ G1pxq “ ´λGpxq. λ: �Ç.dFXpxq ��ÑP pX P Bq, @B.eFX “ FY , K¡X �Y Ó©Ù, PǑX
d
“ Y .

X “ Y , =P pX “ Y q “ 1, KFX “ FY . ��Ø,.5VÇÚOA6Ç���¡ ��ö: ÙE
!Ü�


