;Lﬁ]

o ERLH X DT (mean)
[ EERSMDIEE ]

E(X)=2%p
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N7 i/g (2)

o IEREH X DI 1 ( )
EEREES DSBS ]

E(X):fwx- f (x) dx
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o FLII

= T 1( )

- 2FRE(TR)zHR/IMET HY
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738X

o FERZEE X MI4EL (variance)
R REEERSTDIZE ]

V(X) = E((x—E(X))")

= Z(Xi —E(X))" p,
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o IEREH X DI 1 ( )
EEREENTTDISS ]

V(X) =E((x-E(X))")
:fw(x—E(X))z- f (x) dx
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Z\H
78 (3)
o
o
= [ |

V(X) :mtinfoo(x—t)z- f (x) dx

= [ (x=EX))- f(x) dx
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3 iljt/\:&

o ELIF2FRETHR/IMET HIE
= [ Il ]

E(X)=[ x-f(x)dx
o NEELITZEDEZTDHR/IN2TRREDI(E

= [ |
V(X)zj_ (X—E(X))?- f(x) dx
METMIETEF & Copyright © by Takeshi Kawabata

EHETEL (2)
o FERZE aX+b MFEY (a, b IXFEH)

E(aX +b) = [ (ax+hb)- f(x) dx
= afwx- f(x) dXer_[_O:o f (x) dx
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LB ESEL (3)
o BRI aX+b DHEK (a, b (LT )

V (aX +b)
= [ (ax+b-aE(X)~b)’- f(x) dx

=a’[ (x-=E(X))*- f(x)dx
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EHESEL (4)

o JHITIE
R AREEETH X &Y IS URE AT
h(x,y)= f(X)g(y)
h(X, y)
f(x)
g(y)
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FERER (5)

o HEEELH X+Y DT (X, Y [$I3L)
E(X +Y)=jf;(x+ y)h(x, y) dxdy

=[] x+ ) fog(y) dxdy

= 'Zx. f(x) dxj_ig(y) dy+f:o f(x) dewy- g(y) dx
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EHESER (6)
o FEFLI X+Y D8 (X, Y (F¥h3L)

V(X +Y)

= [ ¢+ y = + 12,)) -h(x, y) dxdy

' {(X2 + Y7+ (g + 1) +2XY = 2X(p, + p1,) =2y (g1, + ﬂy))}- h(x, y) dxdy

00
o J—00

@ (O
—00

[7 0= + (v = 11,7 + (= )y — 1) - h(x, y) dxdy

= [ =) T [ (v =) 9y dy + [ 0= 1)y = 11, )h(x,y) cedy
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L ESEL (7)
o FEELE X-Y D58 (X, Y [3I803T)

V(X -Y)

= [ (x=y=(p, = ,)) -h(x, y) dxdy

{0+ Y2+ (1)) = 2%y = 2X( + 41,)+ 2y (aay + p1,) - N(x, ) dxcly

o0
o J—00

@ (OO
—00

[" 0= + (=11, = (= )y = 1) - h(x. y) dxdy

= [ o= o0 dx+ [ (y =, 90 dy [ [ (6= 1)y =, h(x, ) cedy
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EBEER (8)
o F3850%5 N(u,02)DFH S

0.5

_ew?
e 2072

«/ﬂa / .\\

0.4 f(x)=

0.3

0.2

0.1

0

"Ny H—0 U p+o
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