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(random variable)

(probabillity distribution)
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f(z):

(discrete type)

(probabillity function)

f@) >0, > flx)=1

xc()
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(continuous type)

b
ngxgmsz@m
(probabillity density function)
F@) 20, [ fla) =1

a
P(X:a):/af(a:)dazz()
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F(z) = P(X < ) = /_ ) du

F(z): (cumulative distribution function)
F'(z) = f(=)
r1 < Io — F(Qﬁl) < F(CEQ)
r— —o0o0 — F(x)—0
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(expectation)
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E(c) :/cf(x)dx:c/f(x)dx:c
X—I—c):/(x—l—c)f(x)dx

:/xf(x)dx—l—C/f(x)dx
_ E(X)+c
E(eX) = / e f(w)da

= c/xf(x)dx = cE(X)
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(median)
P(X <x)= %
(mode)

flz)
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a, b] f ()
1. J1(y) by U1
y = argmin () D) = [ (- g7 fa)da
yyl X a y1 = E[X]
2. Ja(y )
Yo = arg;nm Jo(y / lz —y|f(x

y2. X F(y2) =1/2



