TIPOVRANRY PRI ,IOR-12 NYIDNAMIN

'R 7Y ,'a vk, n''own

373 - 88 P uDauD) MNaneTa Tma NhRY
T TR AT L Ren

INPY : 7MAT TN

DINTIDIN NAMDN2Y PRARWARD WANTD N

0 <p<l ,Mo71 %02 p M aneEa? »12°0 .oMPnonha orpn 10 wea L
NWRITNOA2 AT - A 1, masan won - X W

P(X =11A) mnmmaamanoaanxk (Aaom) axn 1.1 ((pa10)

PN ()16 - () e

E(X1A) mnma nbmnank (aom) axn 1.2 ((pa10)

O

5" TR AR (7) 1 () 1+9p (3) 1—(=p)°
~(-p

"on ona o"n RMN U N(u,o?)  oavsnpnobneonta o'n o XL X, 2
S=X,+..+X, 7 .B(n,p) 3MnNAn D X, -2

E[S] nx1uawn X (.p110)

S YW oumma nIge EpNOn XY E(C IN=k) nxwyvwn .2 ((pal5)

o mbennchya 3w n"ao'n X, X,,.. VT3
W=max(X,,...X,) U=min(X,,...X,)

PW<t,U>s)=[F(t)-F(s)]" @™ —w<s<t<oo 727°2W1 .8 (.p17)
PW <t,U<s)=[F(O)]' —-[F(t)-F(s)]" —w<s<t<o 939DW11 .2 (p17)

W1 U Swnomuna moogang ;2 9o o v, s o ((P16)



2

TM01.N(0,1) NORATI NBYENT YA LAY n"a a"n XY v 4

U=X*+Y? - V=X*/(X*+Y?
NPRYONIR AR AN V1 U Hw nomwni nI9°oXT NOXP110 DX 12wt . (.2120)
.Oow nY,wn
20002 V1 U ora a2 (.P15)

N(0,1) DHRA1 NN oYa La"w n"a o™ X, X,,.. V7.5

?2TPNNYNY X, —n—>-o  ONXT X (.71 10)
? TN NYPd X, —In(n) —> -0 aNng .2 (.21 10)

Z=X+Y W=X-Y po1.nvow ey nbmnayn"aa' XY v .6
(123mM 17nan ) X (.p120)

E[X]=E[Y] OX pnoxonmnnenaan W -1 Z X
Var[X1=Var[Y] oK pox»xnm n2on W 1 Z .2
DoARINA NP TAanan W -1 Z 3

"I IR AR T

ANINRY 1321 WK M7 2 a7R2 9" 90 SWw v nuw av N7 O TV 190 071010 K2 L7
"1 120,80 ,140,100,125 ,95 :0°8257 2o nvw:t ¥l (.21 10)
.98% SW M0 172 IWIN 77°T HOW NPMINY TR0 M R¥A LK
T IR FWTIT AT 7UW NPMIN 00 PP0AR 2931 772V NOORDIPNT MM N e .2
271w 7707 W NPmIng

/R 7°¥02 TN MW

! rhxa



