WS8E-505
sugi@cs.titech.ac.jp

http://sugiyama-www.cs.titech.ac.jp/~sugi/




23



(Kolmogorov)

A;
0< P(4;) <1
P(Q) =1
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(random variable)

(probabillity distribution)
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f(z):

(discrete type)

(probabillity function)

fl@)>0, Y flx)=1
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flz):

(continuous type)

Pla< X < b) :/bf(a:)da:

29

(probabillity density function)

f(z) > 0, / f(z)dz = 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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outlier

E(X) = /xf(x)dx Nf(x) .
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(median)

P(X <x)= % x /\f(x)

(mode)

() IO

R
N

=
@

o} N A 0 ®

1 1 1 1 1 1 1
20 30 40 50 (S1e} 70 80 90 100

o
o



40)
— o <a<b<ox

J Y1
a, bl . i
1\Y , 2
— = — )dx
A) remin Ji (y) J1(y) /a ( —y)" f(x
o gy X y1 = B[X]
Y1
Y2
J2(y) Y "
’ _ —
argmin Js (y / |
N y (yz) — 1/2
X
Y2

Y
argmin J(y)  J(y)

Y
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