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at = max{0,a}, a~ = max{—a,0}

#H A OHES (complementary set)

4 A, B OEHESR Ax B={(a,b)|ac A, be B}

HBHEADEHRBE, ThbL xalz) =1 (z € A);
=0(z ¢ A)

N7 MV a OEEXT M, 175 5 OE®EFTS]
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WHEREH X, PWHEMCHAE F 2R (1.5 )

HEREH X, DHEEE R X IZHFIE (conver-
gence in probability) (1.5 i)

13 & A LHEEIZ (almost surely) (1.3 i)

3L AEEDL LA (almost everywhere) (1.3 &)
A ADEE |a) 13 a DTORKOEE (1.5 )
[a]* X a L VNS VERROEH (1.1 )

He S5 & A3 (probability density function) (1.1 &)

MR B B$L (probability mass function) (1.2 #i)

R 75 Ai B (cumulative distribution function)
(1.5 i)

[ B e 32 9% BE B #4 (joint probability density func-
tion) (1.2 &)

[7] B e 3 2 B X (joint probability mass function)
(1.2 i)
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p.d.f.)

1 (m—ﬂ)z 1, 2 E@:RIXR+)
p(w;u’02)=maexp{— 507 } (zeR’; (u,07)
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4.1 FEATOFHDEREE & 2 BEEEETR

9, X1,Xo,..- %f:ﬁfb\b:@?j_bl, \/‘fﬂ%)lliﬁﬁ}?fﬁ N(u,az) (0=
(M&)ee==R1ngK%5ﬁ$£ﬁﬂt¢é.::f,xnz

1Jn) Sy Xy S = Tia(Xe = Ko (0= 1) (0 2 2) EF B =
nEx, pkXn CEoTHETSHL X AETLREFPBRALEDT

L(p, Xn) = (Xn—p)* +on (4.1.1)
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