fEREm T (52 - HE%Y) 2014 LRI - R AT BUA R
HomEL AR— b
ol 1201541 H 13 H (k) 17
PG BB E (MBI 4B B4105 2
DTN ORME21,22 ICAJRERIBD L CREL, LA—FELTRETSZ L.

ER LA MEBRICEE LTI ToAICHEE TS 2

o AR EhwnhaFTTEIcEC L, HBEEPLA—Fd MEAICHATY 5 9 3,
BDOEPS, HOIL2HD WL ) BT TELREITIE R,

o BUHINICHIBE RiBin 2 TH) 2 8. MBI AR OEBRAHERIIBFETREI NG L,

o HUANNEDIRD IO N EHFZ T2 DIEHEDL RV, LE—FDERICH 72> T
b NDfiEEES LD EF, BODBETHRE TS L. ASHICHDADLR—MEE
LicEaDBLiR—MDBERRBEIhEES, BULBLESIERLE, EE550OLKR—M 508
ELTEDIRS.

7 BRI 2 BRE S IS B 7 > TlE, MIREBORERICL R— Foffz2 iz 2T, BR
SERZ T TH RV ZALS 2 E3 O BIC AR 3 K ) ICilE T S, (DFED LA— T DRI
ATIERVD, BEOBIIZHLEANEy, EwIHZETH?,)

FIRE 2.1. X, Y ZFMERERE L, (X, Y} I3, 22 X ~ Unif(0,1), Y ~ Unif(0,1) TH % &
T2, 2oL EROMMHEE KD X,

(1) E[max{X,Y}] (2) E[min{X, Y}] (3) E[max{X, Y} -min{X,Y}]
FIRE 2.2. X ZFEMEREHE L, 2O BB oy :R—> CE2XTEHRT S !
ox (1) :=E[e"X],  reR

(7L i BEBEMAEETOLDETE), COEEEED e RICHLRIED DI & Z2RE,
() X DIADKREZ n e N HEHE p € [0,1] DI A B(n, p) D L &,

ox(t) = (1+ p(e' — 1))".
Q) X DIAIDIF A =4 L € (0,00) D Poisson 771 Po(A) D & &,
ex(t) = exp(/\(e” - l)).
B) X DIHIDNT X =% o €]0,1) D34 Geom(a) D & F,

1—
(0 = T

@ X DD [—a,a] LO—8E534 Unif(—a,a) D L Z (a € (0, 00)),
sinat sin 0

ER. B 2.2 O ICER L Tk, EREBUERBEBOBIICE T2 ROER L BHICERT LI L
(1) (X, M) ZHHIZEM, f:X - C T3, Re(f) & Im(f) iz (R-fERI%E L T) M-HJil
ThsEE, fI1F (CAEPIEE LT) M-TJHITHD L\,

Q) (X, M, ) ZHEEREL, f:X > CIEM-THET S, Re(f).Im(f) e L1 (n) THDEE
SR pu-AETTHE v, ZOLE [ fdu:= [yRe(f)du+i [y Im(f)du EED S,

(3) X ZWEHR2EM (Q,F,P) L TERINALEMWRLEHLEL, f R > CIEERTM-AHIE T
5., ZOLE f(X):= foX:Q — ClxF-nJllT, #HHRPOERE 2.10-2) DFEX E[f(X)] =
Jo f(X)Px(dx) BSBRDIID, 3512 X 0L T§3 HERIA DK, ICBF DT iscE
LwEE, [p f(x)Px(dx) ICEE 2.11-(2), thRE 2.14-2) DFRNEBEATE, »oBRFEOELHD
WENIHENIR T 2. 22T f(x) =™ DEHEEEZ DT ETox(t) = Ee?X] RIHETE %,



