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4.1.1 MREIETE

4.1.2 RELE

B AR B R A

4.2.1 34 (Uniform)

4.2.2 1A% 17 (Bernoulli)

4.2.3 T8 (Binomial)

4.2.4 %M (Geometric)

4.2.5 & IH (Negative Binomial)

4.2.6 #&% (Hypergeometric)

4.2.7 ~ E# (Poisson)

R EE R R A E

43.1 HREHZEAEFEE (Normal
and Standard Normal)

4.4

4.3.2 % (Rectangular)

4.3.3 $5%# (Exponential)

4.3.4 {3 (Gamma) #2 Erlang
4.3.5 F1H (Weibull) #2 Rayleigh
4.3.6 HEHERE (Lognormal)
4.3.7 Hffft (Beta)

4.3.8 £7 (Chi-Squared)
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4.1.1

4.1.2

B B3 TR

TREIEGE R (Rl A 7] #9ls2 A0RER, AEN.

AERI

H R R B E 4.1, SERBE SR AN (27, 25,
B, AHELBAR), FREE T FiE e A AR TRl R ) AT,

A AB,P
\\ Geometric: Hypergeometric Bernoulli ‘7 Standard Discrete Discrete Uniform
failures (p) (N,K,n) (p) Uniform (n) (X1, ..y Xp)
x=0,1,... =max{n — N + K, 0}, x=0,1 x=0,1,...,n X =X1,X2, ..., Xn
® LJ ., min{K, n} \\ —
X+1 No>oo n=1||Y %, iid a=0 X1 =a
K/N—>p" = b=n Xy =
A ((\I‘p p \\ Cp C c=1 Xi —Xi—1=¢
v Geometric: k = 1 |Pascal, Negative Binomial qnp =u| Poisson ‘7 Equal-Spaced
trials (p) . Binomial (k, p) (n, p) n— 0o () Uniform (a, b, ¢)}-
X =12,... Y Xiid)| x =k, k+1,... x=0,1,2...,n p%O> x=0,1,2... x=a,a+c,....b
i=1 T - — — _/ _
lim &) L X —np” lim S K77
’Hoovk(l -p)/p mRVnp(—p) oo i vy
| - - 2im X, iid
- C
2 -
Student’s t, X F - Chi-Square
t(v) o = (Ui, v) | 2 (v)
vy =V x>0 indep x>0

Weibull
(v, B)

B

I
Na=v/2,=2

Standard
Uniform

X X5)/2,iid
(m] :+ (az—)l—/b)l/lz

n=1+
n— oo

Triangular
(a,m,b)

a<x<be

|
|
|
[
|
|
|
[
|
|
|
|
[
|
b—a,
|
|
[
|
[
|
[
[
[
[
|
[
[
|

Rectangular,
Uniform (a, b

a<x<b ¢

X?/B

® x>0 o

1 B UER (— ) RrmiEE S SR, XEB S ROREEREE; - - > BRI TERE %,

= 2. B B BB ( N ): A: Minimum, B: Maximum, C: Convolution, I: Inverse, L: Linear Combination, P: Product, S: Scaling.
(Source random variables: A and B require iid; C, L, and P require independent; Cg, Cg require “variational iid”.)

O 5 cdf 5 “TRIHEL (closed-form inverse cdf)”s @ F/x “MEELIEME (memoryless property)”s

4.1: 25 {8 & R AR =R BRI

—B1In( — X)

& 3.



