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REL Qx—B(2)—E)TFTEABRIESTRE -0 ZFHA
(i) wAeF- alA° € F,
(i) #A, e Fon=12,---> 8l A, e FA A, €F -
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X&K2. Frz—#EpEP & XALFErZEMHERE  BHL
(i) VA € F,P(A) > 0;

(i) #A,n> 1,555 E# Bl

UA }:P BE (1)
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(iii) P(Q) =1-

HTHRAZHQ BREF RHBELHP SEBERTHREEZHR > A(Q,F, P kZ -

FEEAR L A AOTARTAEY  wh & BE - KAF LTRAEYL
ARG ER T - HEFNRFTERF - BREBXE —ER - HERARGER
BF PHEAETHYE R Aw 2 - T EX(w)BAIHE - FXART
A, T, 0 AR B RH > HPTH o RAEEREX TR EE - e
3o {wlw € QX (w) =218 % —F4 > BB AABAF o & T &R 5 B A 6 %
oy & o

RA3. —HEEM(QFP)EX —HEERY > 50X —FAS% 0 B EHY €
R {wweQ, X(w) <z} eF-

TR MBRERXZ M BB S
F(z)=P(X <z)=P{w|X(w) <z}),z€R- (2)

B EHAE—FARES HR

/:f@ﬂm:L (3)
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A XAG L @I MM E R - Xy EXTHE
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FE R P o fAE & KR S BX X F B E % B (probability density function - f§ 4% &
p.d.f.) e

H#H4EEFa < b,
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X(w), weA,
Z(w) = {
Y(w), we A%
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X, Yarerv’s Vo e R {wweQ,X(w) <z}elF.

Let B, = {w|Z(w) < 2}, {B.NAY C A€ F, {B.NA} CA°€ F, " B.c F=Z

Isar.v.

X, Yarerv’s, " Vre R {wwe QX (w) <z}eF.

Let B, = {w|Z(w) < z}, B, ={B. N A} U{B, N A}
{B.NA}CAeF {B.NA}CA°€eF,-.B,e F=Zisar.v..

7l 2. KRBT Fi— df (555 logisticy i (logistic distribution)), # K & p.d.f.

1

P = e

,T € R,

A a>0,0€RE =%k %M f(z)=aF(z)(1 - F(z))

(1) (YVzeR e >0=20< = <1, 0<F(x)<l,VzeR

(i) Let 1,29 € R and 1 < 29 = F(z1) = He,}mﬁﬁ < He,izﬁg = F(z3),.. F is

increasing.
(iii) -.- F' is continuous Va € R, .. F' is right continuous.

(lV) F(—OO) == hmx_,_oo m == 0, F(OO) = llnlx_>oo m =1

- by (i), (ii), (iii), (iv), F is a d.f.

(2)
) —(—a)e‘““ﬁ ae—aa;—i—ﬂ
f(ZL') =F ($) - (1 + efaer,B)Q - (1 + e—ax+ﬁ)2’x €R
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OéF(CL’)(l o F((L‘)) - 14 eor1+8 ] 4 e—ami+f - (1 + e—ax+ﬁ)2 - f(l‘)
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