2 SEOFBEERICDWNT

METEE, B3 d 576, A THATLRE IV, SEEORERD HEEK (REELEDFEL L3R £2A)
il £,

RGO AR EL . SEOAHZHEL T, Hn TN Twa Z L zuifdic, HEL T, 20k, MWD
BHH & D FEEDI L Wb L ERYA, ZOFRHTIE, ZBAHTPREE 2B 0TS I L2 HEHL £ 7T
DT, PADHFEIATLES, ST 250D, ZIUEEEALZFSICIZL $X¥A, LR LAE S 25, HF
B DYWL, MEAHFIIEINZBDLEL EFTOT, FHEIADZ I THEVLRIETL DRI (ELLELIWTT,

rhEERER L . HTE (HERGR O IS Oy OO E EIRICE E £ L 72, BARMIZIE, fERICOVWTORR
7 EMER S DO VT OHANZGHHEEZ , IEL {BEL w2, 2#EZEL £7., SHEEFHFL L ORME
ZANBLDIIMIEL £ L7, WERMERTIX, BiEoREL2 B E 2 2 ME, BIFoADOME, I5ICHL L2k
THIES AN E T,

o FEEL )L I TERWVE, HERROHIMIIHITONFHA

1. fERIAFT OV TOIBERGR E L TD ., FERDAT & RAZER] (E3I%) & SHEBIB D RMIE (20 50

3. MERF T  MEFEHEORME: FOARFMN ETHMICONTOFENTE L I ERERITTLE
> (20 55)

RSO BIR (1): IETHAL ZHERDAD LY D & 5 HBIRICH 25, BIRL TV 25 % i
T (SN T

2. WIFHEEHR O FE: ORI OWT, BEZBETCHRMZ ES M6, MADENTE S 2
L. RHERIETLE I (20 M)
o HERL L1 INMTERVE, BOTEHTONFEAD, TARTETHHLIFMY $¥A

4. WEFRDARIT O W TOFEOME : FEFTHINL 7 BEEHER DD 6 7 v & MTEA T, ZDMEICER O
FRICHEAL TwB I b, ZHERIETLE W (20 1) MERIARDBEAIZ L 2 — A 3T, “IHAG .
B, B IS, B 7Y v oo, HERBIBIIIR T % LA . =43 2 DIEHIRHE, 78K,
E— AV MR, =AY MR~ 7= VB, MY RTONM0, BE, (20 &)

5. HERDAEIC OO T ORI O : GEZR TN L 78RR i 6 7 v 5 LIEA T, Z D0 B
DEBEITHAL TR L, ZHERIETLE IV (20 H) MRS DOBAIZ IR AT, Y <010,
R—5 5510, WREEBEBIIHRT 2 LRRER, =422 DG HIRHE, 28, €— 2> P RS, € —
AV RSO~ 70— VER, MV MO5, RE . (20 &)

MRS DOBG 2): HETHNL HERSTEIHLICE O X 5 %BRICH 20, BREL TV 20 % R
FHTLEE WV (BMIF HEET)

o AL EWVL )L SEIE, INBTELS, BEuhd, EBwET,

HESRII AT DR (5 [N HREE )
R (S liE R
LUTEL BRSPS FARTELSLREZLDTY)



3 EEERREE

R MR R 920 © 3 Moz 2D | 44l - SR T 2 Rl . RO BN H T X v, BRI,
b 7l o F R IR S SR L T,

L ROBHERDIAICOE | BN 1 206 55247 2 RIS U < IIMEREERISE | HIR 2 2 & A % %
O, RERBUCEY, HIEL W ORMETIUT., ZDMhEEY, HIGL Wb oz, #HAIX1-1 AL & L
Ha X, B THHEGOTH DRV, ) (Al 20 &)

1-1 XL 2= A 5T 122 S 13 Bi0Am  1-4 B0 ZJHSAR
1-5RT7Y Y Ofi 1-6 486885 175 <0 1-8 XR— ¥ 454

PR 1 - il BE R e o LB A

A p(-pf B.pPd-p* Cpta-p'™* D.pta-pr™*
E.,Cept (1= py ™" F,Cpt (1= p)'™ G i Croyp™ (1= p)f Ho 4, Cop" ' (1= p)f
/lk /lk /l—k A—k e—/lx e/lx
L =t J.2¢' K=—e* L. —e¢! M. 2e™ N. ¥ 0. P.
e ﬁal e = k!;Q Lope MAem RAm 095 B
a-1_-Bx a —Px a-1_—px @ —PBx
. ——x"e R. ——x% S. x e . x%e
®rw R @ > BT (@) L BT @

1 a—1 _ —1 17 _ —1 a—1 _
U. B(a/,ﬁ)x (1-x)P V. 3B (oz,,B)x (1-xf W. FIP) (a,ﬁ)x (1=x)P
Y. ZDfth

1 o
X. B(a/,ﬂ)x (1-x)P

NS ¥ N

1.{0,1} 2.{1,2} 3.{0,1,2} 4.{0,1,....k} 5.{1,2,...,k} 6.{0,1,....n} 7.{1,2,...,n}
8.{0,1,..., n,...,} 9.(0,00) 10.[0,00) 11.(=00,00) 12.[~00,00] 13. ZDfilt

2. MIFHEIZ DWW T, FLWHRIZOZ, BoTwaRUIXZHEET X, (A& EF 2-10220 B EEZDAT L,
MEESTHLHMESTHLIW) 2B, ZOMBIZR), Y47 I AN L IZERFATHZDT, Y47 I A
EIDOBEMIZL 2w e, (Bl 20 H)

2-1 WERER X LB a, bITNL T E[aX +b] =aE[X]+b

22 WEREB X L E B a. bITNL T E[(aX +b)] = PE[X)* + D

2-3 FESRAR X LEM a IS T VaX] = aV[X]

2-4 FESFAER X L EB a \2RL T VIaX] = AV [X]

2-5 H\STHNE 7 2 DDREFRER X, Y IR L T E[XY] = E[X]E[Y]

2-6 H\MZHNIZ 2 ODMERER X, Y IZHNL TE[X+Y]=E[X]+E[Y]

2-7 (EEDHERERIZOWT E(X-E[X]]=0

2-8 {FEDHERERIZOVT VIX/VIX]] =1

2-9 .\ 2 ODREREB X, Y ITRL T, X+ Y DE— AV b REEEIZ My (s) My (1)

2-10 H\IZHNT 7 2 ODRERE R X, Y I L T, X+ Y DE— A M RBEIEIE My (s) + My (9



3. U T ORIRER DA RICOE, BIIZEZ K, (L 20 ) oo dT Ty EHRZES2 ) i TE v )&
rhHZoNt ) EHRABZTIV, FRBELIE, BEZHERLBOMEEZEZ S, HD0IEHREETZA L BE COH
BEEZD, L X,

1 HERZEH A, B, C 12O\ T D[R F L 155

A| B| C | R | 3%

0/0[0]005] 5

00| 1]o010] 10 H#iE. A=0,B=0,C=0¢t%
0[1[0]010]| O ZHERIZ 0.05 TIDEE 5 DI
0O|1|1]015] 10 %35, A=1,B-0,C=0%t%
1/0[0]020] -5 BHERIZ 020 TIDEE =5 DI
110]1]015] 10 25, nE it
1|1]0]010 ]| -15

1|1]1]015]| 20

31 A=1 0 EREELEED, BL COMAEDYE., IZOWTOEMA SHERELE ERE X,
32 B=1 L 0I)ERZELLEED, C DA, ITOWVBTDEMN SHERLER ERE X,

33A=1LVLIHEROAZEGLEED, BR OFHEMNEWFELZ KD L, BBELIY CliowTEfbHRoNnT
VR

34 A=1,A=0,B=1,B=0.C=1, C=0D9b, EDOFEHE2 52Nl L &), —F., BROFEMHEAFEM
FHEDRRE L 250>, 2D L ZOEMT S MRME L &2 k.

4. BERHER AT DT OFHE + I MG DO RERBIEUI

PriX=k = p(kn,p)=.Cep"(1-py™* (1)
Th2, ZOMESMHOVT, BLTFOMOICEZ S v, BEEHAKICIE, ZB2Z0A TR, GRS
i) d L,
4-1 WIfHE E[X] 23k X
42 SYHVIX) (= E[(X - EIXD?)) &3k X
43 E— AV P RHBIE My (1) = E[X] 2R &, (VX —ARTOE— A b REIEOBHZFHL TH L)
4-4 NV X — AT E ZHSMOBRE . B — X2 b REEE O CHIAE X

5. MIERER AT D\ TDERL ¢ Y A D R LRI B3
1 a-1p-a _
r” B exp (—x/p) 2)

TH2, ZOMERDZAHEITONT, UTOMVICEZ 2 X \», 2EERAKICIE, E20A TR, FEEES S
pE)IcEd L,

5-1 WifHlE E[X] 23k X,

52 HLVIX] (= E[(X - E[X]?]) &k X,

53 &— A MBI My () = E[M] 23k X,

5-4 B LA v = MOBRE . £ — X b RS o TEE X

iPr[XS)c] = fx)=
dx



