B, FENAE SR A
62.1 BENL A &
o —MHMMLRHTEMARBILERES.
o M EEBINA SR, “IEM IR ECN2”
o T IBIFHE =S, “HHEN B AR T AN ECANR” |
o TEHBENLEFSN, “n DEBINBIMIAE AK” .
o IXUush BLE A N
FARBUEASRE TS 2, 18 & A AT Be M /N AT LT .

=

JEHIEN: ZARR, s 75 B



EHLAE & E X

o BI1.1. 100/ dh A 54, 9514 It BEALAE 2044 fil
ICH PR U St A B E T 2 — AN BENLEUE, T REOMO, B,
., BS. FERIIUE A — AN E A (IR T s ).

o & X1.1. WAHFMFALS TR — A RS e HBME— xS 3]
— A SR = X (w), MRS X (0) A BN,
it N X.

o E: WILE Rw AHHLE, HHALBIIEX (w) NEAZE. K
WA BT Efew IR (R w WU I — S 8).

o H5X MZCHHEM: W, {X =0} := {w: X(w) =0}

JEHIEN: ZARR, s 75



B11.2. G5B, 2030, W BEHLAIEGAS. “ IS A EkE”

X AR,

o BRGNS, 1, 2, 35 UMK, 4, 55N HER.

o FTHEHRCE =10 Ff,
X XS BLR AR A AR
o X WHYO, 1, 2. {X =0},

(X =1}, {X =2} #RFEHF

o Hﬂﬁﬂﬂ%iﬂ

w | X(w)

123 0
124 1
125 ] 1
134 1
135 | 1
45| 2
234 | 1
235 | 1
o5 | 2
345 | 2

JEHMEN: AR, SR



B R B T 1

o BI1.3. FUKIHT T AER 0.8, SF30Mk, “dH BARIIIR
7 XY E. T 0,1,2,...,30.

{(X =0}, {X =1}, -, {X = 30} #BEFAF.

o 1.4, [A] b, BLLMd E R — kb ok, Fragi) “id
W XA &, DU R
(X =k} BFEMH, k=1,2,3,....

o B1.5. KA HALAEIL400 5. ARG H LA I T A
H90.02. “— Ry AR AR E” X SR E,
HUEYE R 0,1,2,...,400.

o EEIBIFENIAL & HUA FRANBLAT FIAME Y.

o N, MBI L ME BRG], &5

JEHIEN: ZARR, s 75



BB B T 1

o H1.6. HAIIRAE RSB A — iR E . HEAFE NS
U 58 A AN AN, DRIPEAT — B 220 100 23 210 A2 S mT RE ).
HOARZERbE” X BN E. HUE T [0,5)(BAL: 4
BN, {X > 2}, {X <3}, {a < X < b} #ZFMH.

o 1.7, —IIRMIFSHESRE AN H Ardt o, BLH FR A bR 5 A
FESTARRR R R SRARAR X S AARRY BN BEHL AR,
VO S (UE R ELER). ¥R fS HARKIEE R p R REAR
B(p=vVX2+7Y?2), BUHIEH: JE7 505

o ELEBINENIAL &, HUE VI [ Dy X W] (i AN X A 2 9F:).

o XU, BRI M AR, Tl A= 77 o BEAT LA E ) — 7=
FIpTEARbr (B, WERE OWIEIE. MEE ). £PE. G55

o Vi: B LA L AN HE R ARIRFEAFEIE.

[y

JEHIEN: ZARR, s 75 B



=R 1A (51])

§2.2 B BEALAR &
o HHEIBIMENTE: A RA B FIAME.
o WX FHUME AL, 22, ..., Tp, - - -
o (X =i}, k=1,2,... MSE& 4.
o MM RIELZMENX = x5} HIHEE:
o X M(BEZR)57 % (5) /LR E R # (fF1dPMF):

P(X=l‘;c)=pk, k=1,2,... (2.1)

X‘l‘l To - Tp

o X MI(ME=)5rAm (F1))%K:
p ‘Pl b2 - Dk

o HM: schh b, A e, bR E Ep,. SEENL
o WEJfi: pr, >0, k=1,2,...; 3, pr = 1.

JEHIEN: ZARR, s 75



f1.2(%5). 321 IL5ANERPAEE3AS, X =H A1 A 3kEL.
o MR E KA (PMFE)N

JEHIEN: ZEARK, SR



N i s ]

o WHHHIARX HAEHL, 0, HirAih
P(X=1)=p, P(X=0)=1-p.

WX RAFARSH, WX RMASFIS .
ILRNX ~ B(1,p).
o p NIZIMMHKIZEL. —BIED <p < 1.

BRIEA: AR, S 255



B12.1. 1000F7/=FH, 951, 5. BEALIHE—F.
1, #EEEIEM,
) {0, LI
o X ~B(1,p), K, p=0.95 KN
P(X =1) =095 P(X =0)=0.05=1-0.95.

o M R A UE F TR AT AN R 1 DL
b, B /O, BRI, AR AR

Eopy— ity e 2

JEHIEN: ZARR, s 75 A



. i

o WARGRYE RA “HTh” Al “LLMe” WiRh T RESE R, I
FNp. MR RN K, X RoRH A IR

o X MIHUEYEH: {0,1,2,...,n}.

e itg=1—p. 1E§LTHELUEMH,

P(X = k) =CFpFg" % k=0,1,2,...,n. (2.3)

o AN REX M (2.3) s, MFKX RN ZIN5 7,
WHNX ~B(n,p). ZH:n=>1,0<p<1.
o Ui HE:

n

DGt = (p+ )" =1,
k=0

o B(1,p) BN sS4

JEHIEN: ZRK, i 55



EL il

o WA>0. H5X WA N
k

Pk

1%X=ky=%e4,

k=0,1,2,... (24)

MFRX AR
(ZHCNAR) B TR,
18X ~ Poisson()).
o 1512.2. TR 1A — B[]
LE NI AR R S TR S D @
o FFIMELT 51, LA EL2608IK.
it X = k MAE(R).
o RIMMZEILI >

= g
O © 00 J O U =W NNy = O

203
383
525
532
408
273
139

45

27

16

0.022
0.078
0.147
0.201
0.204
0.156
0.105
0.053
0.017
0.010
0.006

0.021
0.081
0.156
0.202
0.195
0.151
0.097
0.054
0.026
0.011
0.007

Poisson(3.87) M54 4. e

2608

1.000

1.000



S R WS L v TR/ H 4 Ny e

0.20

0.15

0.10

0.05

0.00

a
e
+ -+ Poisson
2 Observed
+ A
Y
N

I
¥
A\\
v
4 \
a
A
—a
T T T T T T
o 2 4 6 8 10

JEHIIEN: ZEHRK, Sk




AR E I . kT En] ) AR S B
o WHIREMARINV. K& yn N, BHMAFH L.
o MBE(1): & /NHUSHRL T 5 T AH FL AT
7€ (2): B/NRIET.S FPBUH PN LA Ba K7 A2 /N 2
A 2 T — AN R D, = pl =\ L
o TNt [E E Mk,

P(X = k)~ Cpphan™,  (an=1-pn).
o HIET(2.5). TN X ~ Poisson(N).

k., k k Ak A
Jim Copngn™ = Jye”. (2.5)

o VHMAMATHINI: AW, BEoe. Tk, HRBASE [ .
n, 75 as AT K B O DL R R G S B R A LR
B R 2 KRS

JEHIEN: ZARR, s 75



(2.5) HIHES.

@ Pp = A XHE]{) /&\n — 00,

n

o HAHT— 1; HBIWUANE T 1, 73T

RGNS

o HEW (A ATE A= IRAAG). 2n K, np ~ A B,

~

JEHIEN: ZEARK, SR




LT 7 A

o WAHN A=, Horb M ANk, IWHAEEn AN, HA ki,
A NX. (W —2B2.5; #EL5E, #5b > a, WC? = 0)

cnev

op

o X MMEBILAIDTE. N, M, n NS4

o —fMiE, N,M,N — M RK, n "KK. (n < M,N— M).

o BILAIAH S ZIH: iy = XL

o JGTBURIHAE L5 T [l Feh A5

o [HEn. XfEEm =0,1,---,n,

P(X =m) =

m=20,1,2,...,n.

JEHMEN: RN, SR F



m n—m
CMCN—M

WE: [H5En, m; N — oo, 3 — p. WM 5 cn
N

M! (N — M)! (N —n)ln!

(M —m)m! [N =M —(n—m)](n—m) N!
n! M- (M-1)...[M—(m-1)]

_m!(n —m)! Nm
[(N—=M)] - [(N-=M)-1]...[N—=M)—(n—m — 1)]
Nn—m
N’n

N-(N=1)---[N—(n—-1)]

o G =T aHETY™ (1 —p)™; 1.
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§2.3 HELEAI LA &
o Bl SN HAREEIIME B, S0 H.
o HARANTS: TEWHLRIAR LS A HiR FHIF M.
o VE: HE(X >al, {a < X <b}%F, —BAFE(X = a}.
o JEX3.1. HAEAEFM AT Ep(z), (—o0 <z < w0), 15
b

Pla<X <b) = J p(z)dz, Va <b. (3.1)

a

WFRX SRR T E;
Mrp(x) AX BI(BEER) ZE (R%) (FiCPDF). iIdNX ~ p(-)

JEHIEN: ZARR, s 75




JEE— A 3% S B Ay B 88 (1) ek i (ELSUCE A B A T) W £50).
R EME X #p(x) fExg ESE, NIXTR /NS,

o +0
P(X € (zo— 0,m0 + 5)) = J p(z)dz ~ 2§ - p(xg),

zo§

b
R (BEE) 3 1 RN ().
p(z) = 0; B{* p(x)de =1, KN
§% p(a) de = lim, o §" p(x) dz = lim, o, P(A,) = 1
Hft, Ay = (—n < X <n} /Q, MP(A,) / P(Q) = 1.
o i FHAHIMAE <1, Hp(zo) < 1 AL

JEHIEN: ZARR, s 75




o XHERaeR, P(X = a) = 0.
UE: X IE#Hin,

{X=a}§{a—1<X<a+1}
n n
:>P(X=a)<P<a—1<X<a+1>
n n
a+;
- pwpz =
o ¥: Pla< X <b)=Pla<X <b). —AEE{X =a}.
o HMUARRA o MRAEUED(x0), NMP(-) IR, I, 2

ZJE IR X K.

o #ipi(x), po(z) HRX HIHE, E.%Wfl‘o HLE
Mpy(x0) = pa(wo). (F: WLUREIMATELZIE.)

FHIEN: RN, &



o AX MIMERZEWT:

b
0, HE,
MFRX kM [a,b] X[a] F @555,
WA X ~ Ula,b] BX ~ U(a,b).
o VE: A LLKip(a), p(b) HUA0; 1HAE S H A £ H{A.
o MEINHHEMEN: Ma<c<d<b,
d d—c

Plc< X <d) :f p(x) = o BT XTaHKd — c.

[

o §2.1 #11.6 IS ZEmT (R AR IS 5] 53 A
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TREI AT

o WA>0. HX MMREEIT:

Ae ™ Mg >0
p(z) =
0, Mz <0,

WFRX R (ZECIAK)) 585375,
IEHNX ~ E(N) 8Exp()).
o X0 <a<b,

b Ab
Pla< X <b) = )\f e Mdy = f eldt = e — e
a Aa
o0

P(X >a) = /\f e Mdr =e M P(X <b)=1-—e?,

a

JOO p(x)dr = JOO p(x)dz = 1.

—o0 0
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IS AT

o WueR, o>0. HX MBEREEWT:
o) = ew oo n?f B
WFEX BRMNERD(SE N, o), ILNX ~ N(u,0?).
o 1¥: WHo? ASH, %‘?E*H’J%%[&ﬁ%?ﬂ@.
o p(z) MIZLEHIE, M AMEREr = pu, Kz = p HRFL;
o ffxr=p+o AP,
o Yz — too WL Dle HlAMTITZE.
o 1 VoS ML H OB B
o B, MZRERP22, o BN, 2R pEY.

JEHIEN: ZARR, s 75



o FAN(0,1) NFREIESST, HEEN

° @iIESO_OOO é(z)dr = 1.

I:= (JO; - da;) f f L dady.

VERRALAR AL, &2 = 7 cosp,y = rsinp,

dz  dy -
dr dr _ cos @ s @ -
dx ’
do —rsing rcosy

e 2 L .
W, I = Jf >*Zrdrdgo J )(‘*?dw-277=27r. (w=r2)

JEHIEN: ZEARK, SR



o) = e { - - oot

202 o

o WEEH: L =1 WS p(z)de =" o(t)dt = 1.
o EASTHMMINA: MERE. W EfRbs(n, /&K
JZ. SREEAE), BRI IR M IEZS 7345

Eopy— ity e 2
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EAShEA T B 7E X 6] OB E 2R
o WZ ~N(0,1). WIFEXMD() BH EREEL.

1 2
(b( J gb t = \/7277(_6 2.
-] Hﬂﬁ%a\f ( ) =1 L) \%ﬁﬁ HTE/J'TE

o MM K LIKEN, 2 — o0 Bf, 1 — &(z) ~ Lo(z).
ERAHT: @(z), (x> 0), E%Jﬁﬁﬂ%, WLP.431Fff 1.
o Wa<b MPa<Z<b)=7{ ¢(t)dt = d(b) — B(a). WI:

P(1<Z<2)=0(2) —®(1) = 0.9773 — 0.8413 = 0.1360,
P(-1<Z <1)=0(1) — &(—1) = ®(1) — (1 — B(1))
—23(1) — 1 = 2 x 0.8413 — 1 = 0.6826.

JEHIEN: ZARR, s 75



EZSST VLA
P(X e (u—o,u+0)) =0.6827,
P(X € (41— 20, ju + 20)) =0.9545,
P(X € (u—30,u+ 30)) =0.9973.

JEHIEN: ZEARK, SR



$13.3. %X ~ N(2,0.32), RP(X > 2.4).

o fif: t ="K P(X >24)=1-9(%3%) =1—®(1.33).

o £ F®(1.32) = 0.90658, ®(1.35) = 0.91149.
o FHZMEAGE A kAT I AU Ab 2

f@) ~f@ + B0 - a),
0.91149 — 0.90658
1.35—-1.32

$(1.33) ~0.90658 + - (1.33 — 1.32)

=0.9082167.

o P(X >24)~1-0.9082167 = 0.0918.

JEHMEN: RN, SR F



IEEP il

o Ba>0,8>0. HX HIMEREEIT:

ke :co‘_le_ﬂ'”, x>0,
pla) =4 " (3.6)
0, z <0,
o0
Hoh T(a) = f oLy,
0

WFRX Ak NNEE 5346 (B E e, ), IEAX ~ D(a, B).
o I'a+1)=al(a), (a>0); FalH, T'(n) = (n— 1)

Q0 Q0

y*e Ydy = —J y*de Y
0

F(a+1)=f

0

o0 o0
=—y“e Y|P + fo e Ydy® = CYJO Yy leVdy = al'(a).

JEHMEN: ZEARK, SR



‘_£|x>oaq‘ p(x )—% “le=fr Sy < 0 I, p(z) = 0.
HA Do S y* e Vdy, (a > 0).

a=1: F( )=1. HL L, T(1,8) = Exp(B).

o =i ’}E%ﬁ??ﬁ%y=§,)ﬂ”

(]

(]

(]

i
N—
Il
%
8
—
no| 8,
o SN2
|
[SIE

22 22 0 22
e_TdE = \/§f e~ 2dz = /7.

o W #Z ~ N(0,1), MZ% ~T(3,1).
o FRT(%,3) NHHEE n MRI704, 1id 83 (n).

I'(
o MR(a, 1) NEREMIBS 7.

JEHMEN: RN, SR F



AT 7R G AT

o Bim >0,17>0. X MMERZEEWT:

p(z) = {mw:ml eXp{_ <%>m} z >0,

0, <0,

MIFR X AR AT 2K o3 A0 (ZHCm, 1), I RX ~ W(m,n).
o m MARSEL, n BARESHLL
o dy=>0,z=y"=(1)" N

Q0 Q0 m Q0
J p(x)dx = J my™ e V" dy = J e “dz =1.
—00 0 0

o W(1,7) = Exp(y).
o VI: VFZHLH " fh B FE AR N BUAT /R 93 AT . J8AT 7R 43 A fl g
ﬁ/\%ﬁfiﬂll“unmﬁ Hul st b a2 M.

JEHIMEN: ZEARK, SR



Aii BRI

§2.4 737 bR 45 BEHLAZ B R K 0 A1
o EXAL WX & BN E, R
F(x)=P(X <z), (—0<zx<o0), (4.1)

NX M9 HEB(FRIICCDF). id NFx (z). HidX ~ F(.).
o VE: ARAT—ANRENLAZ B AT A 73 A bR EL
o VE: —RME, X MR Fx (1) WEZREENTT S,
Y W AT Ry (1) B E AR EERTRT 5y,
EWRATE e, Py (z), (z € R) P5RRY 7010 s 4L
P19 R B 1 AR AR (10 328 FH AN R M R B (RS G 3R ) AR 5

JEHIEN: ZARR, s 75



DR EF (x) = P(X < z) B
(1) 0<S F(z) <1, (o0 <z < 0);
(2) B BT/ Fe <y, WF(z) < F(y);
(3) limg—s—op F(z) = 0, limg_,o F(x) = 1;
o E: {X < —n}\ @ {(X <n}\\ Q.
(4) AHELE: limy ey F(y) = F(z);
o IE: {X <z + LI\ {X <a}.
o M {X <21} M {X <z}
(5) Pla< X <b)=F(b)— F(a).
o ilF: FH{X < b} AEONFIH: {X <}, {a <X <D}
(6) HX NELEM NPa< X < b) = F(b) — F(a).
o iF: BEMELEP(X =b) =

=

JEHIEN: ZARR, s 75 B



BEHEREN T E0 0 R
o Hil4.1. X ~ B(1,p). ibg=1—p, N
0, <0,
F(z) = q, 0<x<l,
1, =1
o i MM E, BEHIMERENLAS &I 73 A1 bR BUN B A R 2L
HOAMIIEMP(X = ap) = pi, k=1,2,- -+,
M Fx (-) BRI A /86 R o, KSR Bk ER R FE A py..

JEHIEN: ZARR, s 75



F(z)=P(X <x) = f:o p(t)dt. (4.2)

F'(x0) = p(w0).

o ¥k WF(z) (HB)EST S, SHE Ap(v); BAFELE K
Hip(w) 49 (4.2) BOL. WX AHELERL, p(z) HIRILEHLE.

JEHIEN: ZARR, s 75



Bil4.2. WA > 0; CEH Tt NS ERTE R ORIAL /NP
IR NAAL 4+ o(At). FTE TN IR Z0. K BTE
TET/INEF BRI
o it KT EMAFAICAX, MAKHLA &
WHMERECNE(), RP(X <T) = F(T).
o MK,

Pt < X <t+ At|X > t) = AAt + o(At).

Pt<X <t+At) F(t+At)—F(t) "
P(X >t) I 1-F(t)
F(t + At) — F(t) o(At)
N =(1—F(t))- (A+ Al >

o HAt— 0, fiH

o Fil=

F'(t) = M1 — F(t)).

JEHIEN: ZARR, s 75



o F'(t) = A(1— F(t)), (t > 0).
HFO0)=P(X<0)=0. (¥, F(t)=0, (t<0)).
o IRTFF(t) =1 —e N, (t>0). LW F: Xt > o0,

F'(t) d I 1 =X
. F(t)_)\:}aln(l_F(t))_ A=Ft)=1—c-e ™.
B, F0)=0=c=1= F(t)=1—e,
o HLTETT /NI A TR IR 2

P(X<T)=F(T)=1-¢"T.

o MATEEWIR, WX ~ Exp(N).

) e ™M %t >0,
p(t)=F'(t) =
0, Mt < 0.
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o W f(z), (—o <z <o) R Y = f(X) RHEILER.

o Y REANA, Y(w) = f(X(w)).
HX Bz, WY Bfly = f(z).

o Wl WX R4 TFMHEE, Y = ImX? &4 TM3hHE,
Hrbom N FITR, AL

o M CLHIX Mo, WTHIEY = f(X) AT
HAw: EX 15010, KY = f(X) 501,

JEHIEN: ZARR, s 75



EREIRE T R AR
o WX REHA, MNP (xr) = pr, k=1,2,. ..
o FHRIML, YV = f(X) BUEf (1), f(22),..., f(2K),- -
o it f(an), k=1,2,... EAMFE, WY KI5451N

o Hflan) k= 1,2,... BA RS, WHTA A
RNy1,ya, - -, WY B3 A5
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W4.3. & 4.4. X WA A

o
X \0 1 2 3 4 5
P(X 0§ 3 15 8 s
e Y =2X +1,7Z=(X-2)>
. v i Yy |13 5 7 91
PO=w % § 5 & § 3
o Z Mo MMBEGA(WEHE) f(x;) FINEZR:
Z|4 10 1 49
LR
o HIHEHIRZ B Au%l
z |0 1 109
PZ=2) |} b+% H+3 %

NEZINET



EERREH T E R
B14.5. "X ~ N(u,0?), &Y = % KY Hy5A.

o filt: Y oA R B

P(X < p+oy) =Fx(p+ oy).

o R, Mt py(y) = px(n + 00) - 0.
o Hipx(z) = o exp { -Gt | fOA, B

Py (4) = ——exp B Rt Tt W S
Y V2o 202 27 )

o HI, Y ~N(0,1).

JEHMEN: RN, SR F



RIEGRIEH T 8 R

==y:5|

PR E R —RRTE A

o WX NELA, HHEAARN Ky, -
H)IEL:. MF (z) =

- xn ZANAFAE
p(x), & # x1,- -, Tp.

o SEHL(ZIMLH16 & 1T/). 1/ (v) 12k, WX i

JEERit]
F'(x) N

E b
o Jrik:

o Step 1. KY W/ iR Fy (y) X Eﬁﬁj\%ﬁ@&z%ﬁ,
WMEy (y) = Fx(9(y)), BFx (91(y)) — Fx(92()), -
o Step 2. KT, HZpy (v), (X HIHERR

(
)-
=px(9(y)-9'(y), B......

Wipy (y)

JEHIEN: ZEARK, SR




B4.6(IEAZ &R ZEAR ). B X ~ N(u, 0?),
WY =a+bX, Ha, bAFEL b# 0. 3RY BI940.

o fi#: Fy(y) = P(Y <y): #b>0,
FY(y)ZP(a+bX<y):P(X y;Cl):FX(y;a);

b <0, MF(y) = P(X = 5%) =1 Fx (459).
R +

IN

o KTy (y) = px(¥5°) - |51
e px(z) = 217m exp{ 2_0’;) , WY ~ N(a + bu, b%0?):

()_ 1 ex {_(y—a—b,u)Q}
W) = P T [

e X -
o HEHIHL, #X ~ N(u,0%), WZ = = £ N, 1);
ik, #5272 ~N(0,1), WX = p+0Z ~ N(u,0?).
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4.7, R B EARMUG,6]. R: B H B AR 7.
o fift: X ~U[5,6], Y = 1x X2 RKpy ().
o Y HUAWH: [§5%,56%]. L, y¢ [557, 567 I, py(y) = 0.
o Ula,b] W ES kBN ~: (K8H, a=5,b=6.)

0, T < a,
Bi—a, x € [a,b],
p(z) = F(z) = {42, ze€lab],
0, H¥E
1, r>b

JEHIEN: ZEARK, SR



i14.8. Wpx () HBRMNAELG &, f/(-) ELL ALK T,
R Y = J(X) HE Ry (y).
o fif: f() HESE, PRI [ TF, SN (A, B),
(-0 < A < B <), REEIL Ng(y) (B E: (A, B)).
o REMNGH: ¢'(y) = -

- flaly)
o Myé¢ (A B), pyly) =0. Vye (A,B), Fy(y) = P(Y <y),

=py (y) = Fy(y) = px(9()) - ' (v) = px(9(y)) - fg(y)

o Th: HHCINTE, MM T, 1 - Fx(g(y)), |f(9(v))].
o TE: f(x) WTHCHIRAT IRA SANELETT S (77 i,
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fil. X ~N(0,1), RKY = X2 (%3 Epy ().

o fif: Y IHUEYEH: [0, 0).
o MEEy >0,

Fy(y) =P(Y <y) = P(IX| < Vy) = P(—y < X < /y)
=Fx(vYy) — Fx(—/y)

el ; =px<@2;§ — px(— V) ().

1 20
N
o ¥ipx(x) = J-e T RN, it
1 _%. 1 + 1 2. %
20 Vor 2yy veml -

o #fy <0, pr(y) = 0. Y ~T(}, 1),

ke
—_
—_

py(y) =—=¢
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B14.9. WF () = Fx () xR, MY = F(X) ~ UJo,1].
o fif: F(x) WIEIANI0,1], FTLAY BUE T(0, 1].
o Xfy e (0,1), WIFE L Mxyg NEEL.
xo :=inf{x : F(z) > y} = sup{z : F(z) < y}.

o x <z F(z)<y;z >0 Fla) >y, x=x¢ F(z) = (=)y.
o HL x <zpe F(z)<y; MHHILz>20< F(z)>v.
o Lz <xy = F(z) <y, MFEILz>x20< Flx)>y.
o 5: » > X, F(z) » F(X) =Y. HIFHI,

Fy(y) = P(Y <y) = P(X <x0) = F(z9) = v.
(BN PY =y) S Py<Y <y+3)<(y+y3)—y=5—0)
o Y ~U[0,1]: Fy(y) =y, 0 <y <1; HFy() MR

Fyly<o=0;Fy|y=1=0 = py(y)=1,0<y<1).

=
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#14.10 WREF () BA NHIMHER:

(1) B BTt/ #ae <y, WF(z) < F(y);
(2) limg——o F(x) = 0, limy_,00 F(x)
(3) HIELE: limy,y F(y) = F(x);
WE(x) X = g(U) B4, KU ~ U(0,1),

I

L;

gly) =inf{z: F(z) =y}, (O<y<]l).

o ilF: idzg = g(y), M
WLz <z0e Flr)<y; HFEILz>20< F(z)>y.
o L v <zp < F(z) <y; MWHILz >z < F(z)>y.

o E: y > U, x0=g(y) — g(U) = X. HIEFI,

P(X <z)=P(z > X) = P(F(z) > U) = P(U < F(z2)) = F(a).
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