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1
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1
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I
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1-e-a]+ Lo

= %@(:c) + %@(:c) s G,
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i 6 e
BY 1= fode= [2de =25 (1)
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zy 1<z<A3
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VZ
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JE

1

1
5

[EXR]) 2
BHE X, ~PQ)EHX, 5 X, HEM, L EX;, = DX, = AG =1,2).
E(X, + X;)! = E(X} +2X, X, + X}) = EX} + 2EX EX, + EX}
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LiFE] X, 5 X, #sr  E(X,X,) = EX, + EX,, Wi D(X,X,) # DX, + DX,.
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(EE)
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D(X, —X) = DX, + DX — 2Cov(X,,X) =
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BT A= R B J7 5 IO A1 Ay 286 245 5 o LA S 4R
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(441 DX =DY = -}f
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1
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= D(X) +(EX)* =3 1+2
=A+A—3N+2=2"—-21+2=1
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(5171 thza%m%it%smx—f:x|>e}<5—2,imEX—T—1,Eub—
2
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SiF1 X —X = Xl——EXﬁXr—Xl Z3x =" 13X,
: i=2 i=2

Frid X, — X RARE MM /l\ifai?‘EIE?Sﬁﬁ%M}:Eﬂ@%ﬁ?ﬂ%,Xl — X SR ERS
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——EEX = 0;
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477 PEEESD ERACTEY
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flz,y) = —“e_ﬂ’ +-0"  N(0,1;1,1;0)
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|
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2
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LEFEY EX ATLAH f(2) 7E 2 = p AbXFRM:, i 1 EX =

[&Ex1 0.8

(5471 X ~ tCn)  BTELRER £ Cn) 475 BEHLAS B f0 SRV 6. 7 1 S

X
X = i ~ t( )ﬁ X NN(OJ); Y, ~ 2( ;Q@X,,Y fﬁl‘r_iﬂ"‘
m n tF'@ 1 @Y, x \n @ 1 1 BY e
. X X .
BRHE X' = 5o = S~ F(Lm) Forb OXE ~ (1@, ~ ¢ (0 @X1,Y, 4
1 1

L vl

BT t(n) MRS FRMBESR,. & P(X>C) =0.6,7% C<0.
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HE N2 AR B 20 57 A
(a) _;_(U)/(O') +(cr) j(a) TI_(o') =2X§+§§i§§+xg~F(2,4).
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478 INEEI MR
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479 ICEINES
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I
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[5#7] X~f<x)={6 SUTE T pRER LG = [] f@) = TR
0, HoAtb. = &
0, HoAth.

B L BK, RAEM OB/ MERT 2 < 0,i = 1,2,
FiF LB O = maxz; BT, BRARRMGTR 0 = lrg?()iX,-.
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A
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484 EEEEI IS

fj\iffr] K38 7KF o A IO IREE — 2K BR AR, B H, W B MR T 164 H, Tijiesis
HOMER, B AR o ZE AR B4 H, 175 Bl K.

Rl [Z) 0.5548

L5747 3 Ho Maret, X ~ N(0.5,0.04)

= 0.04y 0142

X ~ N(0.5,—'§6—)— N(O'S'(T) )

a=0.05=P{34 H, | H, f{3f} = P{X > C})

C—0.5
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3
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16. 645
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480 EE-E5ES:

(57 WMHAUB=AUBHUAUUAUB =AU A U B).
MAUB=QUBE=0,AMAUB=AUB=0,AUB=a.
HAUB =08 AB = @. &R R (B).

REVE [=x] B
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ERRNEC).
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[k PIKALUADB] TI5) 2 i)
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sin x coS = 1 1 _ 1
oty = —= y Secx = y CSC X = — ’
0S x sin x tan x cos x sin x

sin 2x = 2sin zcos x, cos 2x = cos’x — sin*z, cos’z+ sinfxr.=1, 1+ tan’z = sec’z

FRNEHTS N Y z — 0B,

. 1
sinx ~ x,tanx ~ x,1 —cos x ~ =z*,e* —1 ~ z,In(1 4+ 2) ~ z,

2

(1+x)* —1 ~ ax,arcsin x ~ z,arctan x ~ x,a* —1 ~ zln ala > 0,a % 1),

3 3 3
. X x . x
"zt ~z"(k>m>0),x—sin x ~ =,tan x—:c~—3 ,tanx—smx~—2.
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limg" = 0(| ¢ |< 1),limg" = oo(| g |>1)  Lim n% = 0Ck > 0), limn* = co(k > 0)
l
limva = 1(a > 0),limyn = 1 lima— 0(a>1,k>0), llm——-O(a>1)
lim SI0Z — 4 lim(14+ )% = e
=0 v x=—0
RAAR
fx e L et (e 1y jidx=1n|x|+c,
at+1 x

Ja’dx= 2 4 Cla>0,a%1),
Ina
fsm xdx =—cos z+C,
Jtan xdzx =—In| cos z |+ C,
Jsec zdx = In | sec x+tan z |+ C,
Jseczxdx = tan x + C,
1 1
Imdl‘ =':arctana£+C’

1 . x
————dz = arcsin = +C,
J Vel — 77 a

ERNNEHHN n EYAR

(ea.r)(n) = g"e¥

(sin ax)™ = g’ sm( +ax)

(cos ax)™ =q cos( +a.:r)

(=1 )""‘(n—l)'
(ln“(l—}-fr)) B GEES

((1+x)")("’ = afa—1 )' (a—n+1)(1+x)"""

[erdz = et

fcos zdz = sin z+C,

jcot zdz = In | sin z |+ C,

Jcsc zdz = In | csc £ —cot z |+ C,

jcsczxdx =—cot z+0C,
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