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Terms for statistics

~—Part 1 ;Terms for general statistics
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2.1 #EZ  probability
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2.2 T —4ikEYL 0 Cunivariate] random variable. variate
AR ARG R e, DA —EMHEr mt) 2R,
2.3 (—-#E1¥EE 447 Cunivariate] probability distribution
WA BRI BBUT TS @ E SR FAE 25 2 £ S R b 20 LT e g T E X
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2.4 (—4E15r A% Cunivanate] distribution function
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7.6 FEERMTHEUMEBUEE KNI continuous random variable and Uprobability § density funce-
tion
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2.6 HEHEPLT R AR KB discrete randuom variable and probability function
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2.7 kR HWEHLD Y A-dimensional random variable
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2.8 £ WA A-dimensional probability distribution
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2.9 #i%4r 4 marginal distribution
BAERHALR RS p D REIER SO AL, FIORIR R GEREDLAS i A 0 p dE R
il s CHEREMNLE R (XY LD R
—— AT RS VXL YD) (XYY L2 W A
e A A LB XY W Z WA .
2.10 % {&Ir4i conditional distribution
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2.11 My independence
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L (0 ERBREHLEE (X XY e Y B SE BAHEE (o e s VR Gy e s v VAR H
Flay s omiViserava) = I (r s s )Py a v,y
At F (e e d 5 Fy Cugre o v VAR B O e XD HLCY e Y VR AP TR F oz oo
) B AR B B A AT PR R
i o FEE O B A R B, M A KRR AL
G RS ETLHE S 2 ARV RIETE.
2.12 r{i% quantile
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2.1 AE  mode
ARG R R BUR B R E R
T HAEOTRE D RS E S TR R
2.1 HHHl expectation
a.  RPAHERE p BUE x BORRCFENLR B X RS LK
E(X) = Sp,-:r,-.

A R X @ BT A ATHEE o 3RHT,
b.  MEERLY fCoOREERTLIER X, HBEE L F.

E(X) = j s f()de.

B WA i SR ZB DR e S O M A
[ ] : ¥ mean
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2.16 2% {FH* conditional expectation
FEAL A R A RE,
2.17 bl PLAER  central random variable
EHLER X SEMEZE. X -EWX).
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2.18 HE variance
SRR X T EE R
V(XY= E[ (X — EX)1*],
BIR A X BaTig) TE.
2.19 Fr#EE  standard deviation
FEFIEETR VD,
2.20 AR EA¥  cocfficient of variation
PRHE A S BB Z L YV OO/ [EXD ],
2.21 tFEHELEYLT R standardized random variable
ORI X — ECOSHAREEZ
X — E(XD
VXY
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?2.272 H  moment ’
FE #1175 bk R AL RO BT B
2.23 JF &% moment ahout the origin
FEALE b X 39 q U S (¢ B IR RSO R X 89 ¢ IR .
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2.24 .0 central moment
RIS BE X () g B O3 (o R E RO A
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?2.28 HESET joint moment



