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E(X,) = o.1.jl“°xf (x)dx = 0.1~fx -1.5x 25dx

(2)
T RARA U N EILRERE o & LTEGEOE L CHRRO 1 Fidh 72 D ORIRREE X, D H
R,

EQG) = [ (x—a) F(dx+ [ - f (x)ax

=IMx15x4%x—arﬁjmiwx+aE15X*%x

) [i X} -al(- el x e,

—05° |

1 1 1 1 1 1

BN N N LN PN
:2—2
Ja

2 OO FREZE O EIIAFHES — BT 5729,
E(X,) =E(X,)

2-2

Ja

I EE b
a=3.8

= 0.3




RIRE 1.
VI
(1)) D (H) @ (J) (OD@IF7=E)  (2) ® (B) @ (E) ® (J) (O~BiFw%)

[(1) 3. (2) 4]
(1)

T XA 10-63 £V,

2

m
Vm?2 + s2 exp (

= Lexp (\/log(l +5s2/m?) - q)_l(a))

V14 s%2/m?

VaR,(X) = JIog(L ¥ s2/m?) - qn—l(a)>

(2)

7T X A b 10-64



(F) [7 8]

FP. RLEICL DqoHEEmEZRD S,

FHROERET — F Zxy, x5, %0 T D L LEBEUIL(Q) = ¢ 251 —x)T 1 THDH Z &M b,
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