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KKK1 �ëY.�ÅCþX�©Ù¼ê�:

F (x) =

⎧⎨⎩
Aex, x < 0;

B, 0 ≤ x < 1;

1− Ae−(x−1), x ≥ 1.

¦µ(a) A!B��"(b) X��Ý¼ê"(c) P (X > 1/3)��"(d) X�êÆÏ"Ú��"

KKK2 ��ÅCþXÑl(−�/2, �/2)þ�þ!©Ù"
¦µ(a) �ÅCþY = cosX�VÇ�Ý¼ê"(b) Y�êÆÏ"Ú��"

KKK3 ��ÅCþUÑl[0, 1]þ�þ!©Ù§¼êF : ℝ→ ℝ ÷v±en�^�

1. é?Ûx ∈ ℝ§F (−∞) = 0 ≤ F (x) ≤ 1 = F (+∞)¶

2. FüNØ~¶

3. F3¤kx ∈ ℝ?Ñ´mëY�"

y²µ

1. XJFëY�î�üNO§K�ÅCþX = F−1(U)�VÇ©Ù¼êÒ´F¶

2. ���¹e§=FØî�üNO½3,
x?ØëY�§�ÅCþ

X = inf{x ∈ ℝ∣F (x) ≥ U}

�VÇ©Ù¼êÒ´F "

KKK4 �¥CkN�¥§Ù¥x¥ê��ÅCþ§��X§®�EX = n£n�±Ø´�ê¤"y²
lT�¥¹Ñ�¥�x¥�VÇ´n/N"¿^ù�(Ø)û1�gSK�13K"

KKK5 e��lÑ.�ÅCþX3,�:þ�VÇ����§K¡T:�/¯ê0(mode)"©O¦
��©Ù!Ñt©ÙÚK��©Ù�¯ê"

KKK6 ¦¢êc¦E∣X − c∣����"��/§é0 < p < 1§¦¢êc¦�

E
[
pmax{X − c, 0} − (1− p) min{X − c, 0}

]
����"




