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:/Oﬁ{fx(u)—kfx(—u)}du sl=f=la)=]=

ooboo

0, z <0,
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3 ()00 X-p 000000 n,,(z+p)000 (X—p)/c 000000
ony, o2 (02 + p1) = ng a2 (z) .
(2) fx2(z) = ﬁ {n0,12 (V@) + no12(—v@) } = \/Qlﬂ—xexp{—g} .
4000000X0YOOOOOOOOO 7.20000000000000
E[X]=np, E[Y]=A00 E[X +Y] = E[X]+E[Y] =np+ X

E[X.Y]= Z Z km (:) pkqn_ke_’\%

k=0 m=0

= Z k (:) pFg" Z me_’\%w;
k=0 m

=0

=np-A

o~ ke A A ()\et)k t
Apx(t):Ze e =e Z o exP {A" -1},
k=0 ’ k=0 ’

O () = X' exp {A(e' = 1)} ,
O (1) = A" exp (A" — 1)} + (Ae")?exp {A(e" — 1)} ,
E[X]=¢x(0) =X, B[X’]=¢%(0) =X+, Var[X]= ).

6 OO00DOO0OO0OO0OO0DO E[X]:%DDDDDDDDDDDDDDDDD

o Ty _—Az A
L)OX(t) = A et e A dr = m
d A d 1
d? 2\ 9 d? 2
wa(t) = ()\ — t)37 E[X ] = EWX(t) o = F
d* 6 5 A 6
dt3 LPX(t) = ()\ t)47 E[X ] = wa(t) o = F

o[(x-2)] - =t -spmecr o () m- (- &
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E[X Y]= /_oo /_oo zyfxy(z,y)dzedy

B /_O; /_O; zyfx (x) fv (y)dedy

= /_oo xfx(w)dx/_oo yfy (y)dy
— E[X]E]Y]

¢ ry
Fxy(z,y) :/ / Ix,v (u,v)dudv

/ / fx (u) fy (v)dudv
/ Ix(u du/ fy(v

= IFx(z)Fy(y)

2 00000 ¢00000 {(X-EX))t—(Y-EY)}?00000000000
0000D0000D000000000D000.
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0D+00000000000000000000000000000000000
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1) Fxpy (zlf) = 22, pxpy (ild) = 20, px (i) = Fx (2)

3 (1)
2) Fxy(zly) = [* fxy(uly)du= [*_ fx(u)du= Fx(z)
)
)

(
(
(
(

4 (1) BIX|Y =j] =3, ipxy (il5) = 22, ipx (i) = E[X]
2) EIX|Y =yl = [T afxy(zly)de = [7_ zfx(z)de = E[X]
5
| By —ipway = [ [ L g iy

:/_ 36/_ Ix,v(z,y)dydz
= /_oo zfx(x)dx
= E[X]

6

x x —Au _ _ e—/\:c T

E[X|A =) :/ zhe Mdr = l,
0 A

E[X] = /12 BIX|A = AJfa(A)dA = /12 A =log2
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00D00D00D00000 X4+YOOOOOOOOOOO
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oooooo 0000000000 DO000r=10000000000r =1
oooooooooobr=r+1000000000n>r+100000
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3
|
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k=r
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n—1
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r—1
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r—1

T
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oooooobOoooooobooobooooDboonoo

10 X, Y OOOOOOO0O0O000000 A,A00000000000BD000O0
oobooooooobooooooob r00DbO0Os00
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00000000000 X+Y OOoooOOooOooooo
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0o000X+YOOOooooooo M+ 0000000000000
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| ixw=sr @iy
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20% 202 20%0% Yoyt c% +o2 (o + po =)
1 2
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Oooooo
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2
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exp {_ (u— px — py)? }
27T(UX +o02) 2(c% +0%)
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E[Y|N =n] = E[X1+---+ X,|N =n]

=> jP(Xi+4 -+ Xp =j|N =n)
J

=>jP(Xi+ -+ X,=3) 0000000
J

=E[X:+ -+ X,]

=E[Xi]+ -+ E[X,]

=nu,

E[Y] =) E[Y|N =n]P(N =n)

n=0

= pE[N]
B A

14 (1) 00000 {min(X,Y) >4} 0 {X >u, Y >4} 00000000000
goooobooo
Pmin(X,Y)>u)=P(X>u, Y >u)=P(X >u)PY > u).
ooao
Fuin(x,v)(u) = P(min(X,Y) < u)
=1—Pmin(X,Y) > u)
=1-P(X>uP(Y >u)
1— e—(/\>(-~->\wy)u7 u>0,
_{ ;
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min(X,Y) du
_ ()\X + )\Y)e—(/\x-‘v->\y)u7 u >0,
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(2) {max(X,Y)<u}={X<w ¥Y<«}000OO0DD0DD00000
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=P(X <u, Y <u)
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_ (1 _ e—/\Xu)(l _ e—/\yu)7
Fmax(x,v) () = Axe™ XU (1= ™) 4 Ay e V(1 — e XY)

_ )\Xe—/\xu + )\Ye—/\yu _ ()\X +)\y)e—(z\x+>\y)u

10000000
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39-V/22000090x*0000000000000. (104)000
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Xxi(z) 000D0000n=n0000000000n=n+1000000000
X{+.-4+X20 X2,0000000000000000000000 xa(z)
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00000000000000000000
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) vt == [ s w
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tr=u0000000000
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0 2
o 1
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Metn, =y 0000000000
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00000000000000000000000
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oobooooDobOooboo0n0O0DbOOD
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T — o p<p O0O0OO0DOOO0
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T — o nw<p 0000
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— 0000 HoDOOODO0OD00000
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