§2.6 BEMLAD & )£ 1
JHEH (expectation) (] 2 3 : 358 (mean).
o X MIREMSIALINLIE Nar, as, -+, a,) FIFEARFI:
a=1(ag+-+ap).
o X HIPTA rl E(E N1 (SA).
#l, P(X =ap) =pp, k=1,---,m

WWng = {m: 1 <m <n,ap =z} B4, RIEERINERE
X, B~y TR

BIH

K K
Z Z Tk Pk-
k=1 k=1
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1. HEA AR A ]

o JEX6.1. X EBHEE, /1N
P(Xzajk):pk’v kzlv""ni‘zk:LQ)”"
WY, |xk|pr < o0, A, X PIHHEETEAE, FRY), 2ipk
NX MBS, ILNEX.
o EX sEH .

i, (1) AR 046, P(X =1) =p, P(X =0) =1 —p.
n, EX = p.
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)\k
P(X =k) = ﬁe_)‘ —pp, k=0,1,2---
o Vk =1,
k > )\k—l N
TPk = kye = )\m@ = )‘pk—l'

o [AI,

0 a0 a0
EX =) kpr= ) A1 =AY pr=A
k=0 k=1 £=0
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n! n!
L-b ,k =k k n—k __ k n—k
(n; k) TP 4 D= ¢
| - n(n_l)' k—1 n—k _
_(k—l)!(n—k)!p P g =np-bn—1,k—1).
o [A,
EX =Y k-b(n;k) = > np-bn—1;k —1)
k=0 k=1
n—1

=np Z b(n—1,0) = np.
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(7) LT A
Ck Cn—k
PX=k=-"2NDL" p=01,- ,n
Cn
o iﬁh(N,D,n, ]{) =A;-Ay- Az =
D! (N — D)! nl(N —n)!

KD -k)! (n—k)!(N-D—(n—Fk) NI
o ity =2 — 1. W, V1 <k<n,
D! D'l

k-A = i =Dx —— .
LoD =R (D k)
o #t—iL,
e (N' — D)1
2T — NN — D — (= k)
n-n/{(N' —n)l' n  n/I(N' —n)!
Ay = SN
N - N N N'!
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(4

i’ = — 1. MVl <k <n,

D
k- h(N,D,n; k) = ”W x h(N', D', n'; k).

o [Hith,
n D n/ D
EX =Y k-h(N,D,n;k) = ”W S AV, D ) = nF
k=1 k'=0

©

D =1, BARHEERINAG, EX =p= L.
D > 2 i, et 5EEX = np.

©
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PX=k)=¢p=py, k=1,2,-,(¢g=1-p).
o HEEITH:
o0 o k o0 oL
EX =Y kpe=Y Ym=> > n
k=1 k=1/¢=1 =1 k=/
k /—1 0
q m 1 1
- bpuiiic fnenvaiesh
=1 - a P

o . 18 X BUARGUES, WMEX =32, P(X > 0).
o if: > ,pr=P(X =1).
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2. —MRENLAR R RIS

o X NAEEHENIALE. il MLk Vne Z,

Hne< X< (n+ e, & X* =ne.

++—+—+—+—+—+—+—+—+— i+t
o HMl: X*< X < X*+¢ HNKEX*<EX < EX* +¢.

o EX6.2. HEX* {A{EH e — 0 WA, MFKX HIHHE
e, BRIV X S, i NEX.

o NESHYBEN AL B, € 6.155E X6.2— .
o EH6.1. XIELABEN AR, # (" |2z|p(x)de < oo, M

e}
EX:J rp(x)dx
—o0
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p(x) = Xe™*, >0

o { Pz A Mdy = — 7 xde™ = (e Mdr = 1.

o i, HX WELH, HX >0. 4
G(z) = P(X > 2) f y)dy,

WG () = —p(x). T4,

fooo xp(x)dx = f xdG(x f G(z
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e X ~ N(0,1):

© 1 z2d
EX = xT - e 2dx =0.
LD V2m

o [AH, X ~ N(p,0?), Mp(p+z) =p(p —z), HEEX = p.
o 7, MG A,
1 1
A

B, §* |zlp(x)de = co. Kk, EX 774
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(4) 3553 A

pla) = et le 220
o Vz >0,
A %x%—ﬁw . rg;;\)n = (iar e = S o).
o [Aitk,
EX = LOO wp(z)dz = %f p(a)dz = %
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3. HAEA A R

o TH6.2. (1) HX =a, WEX = a;

o EF6.2. (2) X =0, HEX 1#1E, WEX > 0;

o EH6.2. (3)(8K, #EiL6.1). HFx = Fy (8, #£X =Y),
HEX 718, WEY f#1t, HEX = EY.

o EHG6.3. (1) & (2), &fth: BIXEX, EY f71E. NI,

E(aX)=aEX, E(X+Y)=EX +EY.

o SEFIG.3. (3), MM [Hiltar. XEX >V, WEX > BY.
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3. HAEA A R

o #EIR6.2. (1) Litk: IXEX, EY f77E. W,
E(aX +bY) = aEX + bEY.

o 6.2, (2) MM BREXy, -, EX, #FF1E,
n=X1+ -+ X, WEn1EfE, A

En=EX,+ -+ EX,.

o Bil. #IL 3 Aiin ~ H(N, D,n).
AL AT, WL X, = 1; B, 2X; = 0. 1,

n=X1+--+X, = En=np.
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o EMG6.4 (HL/RAIRAEN). ®X >0, HEX f77E. NIXHE
B2C >0 H

1
P(X>0)< oBX.
o if: 4A={X>C} W1a< 3. T4,

P(A) = B, < E% _ éEX.

o B, %X >0, HEX =0, Y

1
—=P(X >0) = 1imP<X>—>=o.

n— 00 n
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4. FENLAZ & R E RS e

o JEMG.5. X fEREUY, BUESERY, H R # B E 7 4
Haesie, il

BFX) =Y flonpes R ES(X f e
k

o fl6.1. X ~ U(0,27), 3REsin X.
o A

0 1 21
Esin X = f sinz - p(x)dr = —f sin zdz = 0.
—0 2w 0
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