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« 04| &l 7.7 (1/2)

HEHT X7t BZ0|pu, 240

o
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oAl & 7.7 (2/2)

SHEWHE X7} WR0|y, EM0| 029 HIAREE 08 O, xo MEMNESE

Mx(t) = exp(ut + %02t2)0| EHZ fEdtel.

o17|M w =[x — (u+to?)]/o2 XIBStH, dx = odwO|EE
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MBI MBMMES

"= (Moment Generating Function)

(U dal): F gEHr Xty HELIE 7 4L M, (), M, )L M, ZE t &
off CH&H M, (1) = M, (t)O|H X2t yE €2 HEZXE JHEICH

ME| 7.8

Miyia(t) = e My ()

Myiq(t) = E[et(X+a)] = eME(e™) = e¥ M, (1)

| Mgx (t) = My (at)

Mox(t) = E[e"*)] = E[e(*9X] = M, (at)
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« M E M M4~ (Moment Generating Function)

M2l 7.10

sEHLE X X,,X,00 ME SZ/olHA ZtZto MEMME £
My, (t), My, (), , My (t) Ol Y =X, + X, +--+ X, 0| H A B
My (t) = My, (©)Mx, (t) --- My ()7} EICt.

mE
o

A% HOl Z2oll TH3H A

—
My (t) = E[e"”
= j ...j et(X1+X2+"'+Xn)f(x1,x2’...,xn) dxl dx2 ...dxn

Ol

— E[et(X1+X2+---+Xn)]

2 ME SE™Mo|lE=2
fQeq,xp, %) = fi (1) fa (x2) -+ f ()

H

F A
—"T1

ot
M
i

o|ct. et A, . . -
My (£) = f et1f; (x1) dxy f e'%2f, (x,) dixy - j etnf (xp) dxn

— 00

= My, ()My, (£) -+ My, ()
Haneul Lee, Protocol Engineering Lab. 31

1
T
=)
Ofm
M
1k



Thanks!

O| 3t =(haneul@pel.sejong.ac.kr)

I
M

0
o
I

bl

Haneul Lee, Protocol Engineering Lab. 32


mailto:haneul@pel.sejong.ac.kr

| =2
 —

1-1

x = 0:10;
y = geopdf(x,0.75);

figure
bar(x,y,1)
xlabel('Observation')
ylabel('Probability")

° ]

=
- =

1-2

x = 0:10;
y = geopdf(sqrt(x),0.75);

figure
bar(x,y,1)
xlabel('Observation’)
ylabel('Probability")
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. 13 2-1

x = 0:.1:10;
XS=X(X>=38x<=7);

figure;

hold on;
a=area(xs,exp(xs/2));
a.FaceAlpha=0.2;

p=plot(x,exp(x/2));
« 1% 3-1

pd = makedist('Weibull','A'",5,'B",2);

x = -1.1:7;
pdf_normal = pdf(pd,(x+3)/48);

plot(x,pdf_normal,'LineWidth',2);
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¢ 18] 4-1

x1=[0 11 0];
x2=[00 1 1];
fill(x1,x2, 'b");

. 12| 4-2

y1=linspace(0, 1, 500);
y2=sqrt(y1);

xs=y1(y1>=0&y1<=1);

figure;

hold on;
a=area(xs,y2);
p=plot(y1y2);
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« 0 M| 4-3

sigma_y1 = (0.5)"2;
sigma_y2 = 0.2;

y2 =0:0.1:1;
y1 =y2.702:0.1:1;

[y1, y2] = meshgrid(y1,y2);
pdf_y1 = (1/sqrt(2*pi)/sigma_i)*exp(-y1.A2/(2*sigma_i"2));
pdf_y2 = (1/sqrt(2*pi)/sigma_q)*exp(-y2.A2/(2*sigma_q” 2));

joint = pdf_y1.*pdf_y2;
figure();

contour(y1,y2,joint);
grid("on");
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. 0| A| 5-1

0:0.2:15;
chi2pdf(x,1);

X
y

figure;
plot(xy)

. 0| A| 6-1

x=readtable('train.csv");
col1=x{;, 5};

%N = =2+21:12.1951
check=skewness(col1);

figure;
histogram(col1);
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« 0 Al 6-2

x=readtable('train.csv');
col1=x{;, 5};
tr=log(col1);

%2 = =+91:-0.1379
check=skewness(tr);

figure;
histog ram(tr);

» 04|l 7-1

x=readtable('train.csv");
col1=x{;, 44};

%Y =201:87221
check=kurtosis(col1);

figure;
histogram(col1);
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« 0{|N| 7-2

x=readtable('train.csv');
coll=x{:, 44};
tr=log(coll);

% & = 2+91.3.1462
check=kurtosis(tr);

figure;
histogram(tr);
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