§7.7 EA= XA EAE IR

EXTLARKRT = T(Xy, -+, Xn) 5T = T(Xy,---, X,) NG
i, ae (0,1).

(1) H#T<T A
Ve P(T<£/(9) T)>1—a Vﬁe@
g /J\[T T] 7‘39( ) H’JE{*F—F#ﬂ = aﬁﬁrm

(2)
L )%%&‘E@'“EEHY” v@éél 1(

MIFRT Hg(0) MIBEFENL — o NEE TR
(3) #
Py(g(0) <T)=>1—a, Y9e0O,

WFRT i‘ﬂg(@) MEEEANL — o MERE LR

(RERGEiTA) BERLIT A hilfEd: mEE. KR



1. XA R

o ENT.2. kg (0) AfFhiE. 47

E’J’\Zﬁ ‘30 TR, )LJWL JoRxdE.
o Stepl Tid‘[iﬂaih h(X g( ) &ﬁ/\%ﬁF

Mﬂap ifa, b,
EES PIKING TINTV IR, L

Pla<h<b)> 1—a

o Step 3. Ka <h <bHWNT <g(0) <T, TRFEFH

(RERGEiTA) BERLIT A hilfEd: mEE. KR



1. XA R

F7.1. Bk X ~ Exp(\). FEAE: n. RN\ BB X (A
o \X ~ Exp(1), A,

hy —)\(X1+ -+ X,) ~T(n,1).
; 2)\X Exp(%) Lzlﬁt | -
_ = Gf‘l‘ ¢ *Fr&rr 1\:/(i?‘ @Q» T’|X EQ”

o Tx*(2n) MRBATN = X2 »(20), Ao = X7, (2n). TR,
Py(\1 < hg < X\g) = 1 — o W, FEsRN[T, T, Horh,

Al = )\2
, T= .
2(X1 + -+ X)) 20X+ -+ X,)

T =

(RERGEiTA) BERLIT A hilfEd: mEE. KR



2. IESEMAEX ~ N (W, 0%) F2EHBEIF X [E

o EN3.6.8& 7.3. n YEIEBAAIN(G,X) HIBAHEN:
(#) = —1 e {—1(33—

- E:‘Epaf :(xl) t 7{?{7})717 w :(\,u)l) t mun)Tv 2 = (O-ij)jnxn

X} EX366 367&74

o r‘?%ﬂﬂﬁﬁr??ﬁ%ﬂ? %

’ EX “(EXl, JEX,)T, cov(X, X) = (COV(XZ,X ))
X 5Y = (Y1, , Yo' W07 £ 14
cov(X1, Y1) ---cov(Xl,Ym)>

nxn '’

cov(X,Y) =
( ) <cov(Xn,Y1) ceocov(Xp, Vi)

(RERGEiTA) BERLIT A hilfEd: mEE. KR



o SIFT.1. 4EFEBHE, H: cov(AX,Y) = Acov(X,Y).

T PEKING INIVERSITY.



&
L R

PRKING INIVIR

?(



Bl7.2 & 7.3. 0 TH, (BT, X ~ N(u,1)).
Ke p MEFBENL— o BI(1) BEXE, (2) BE LR
o fth = h(X1,- -+, Xp, ) 1= @ ~ N(0,1).
o (1) BRI 21, TP < 21-0p) =1 —a. B,

<|X =p| < \;—‘-2'1—@/2> =1—Of

o ﬁ%%ﬁi@%fﬁ X E[ fx u—i— ] . ’

ARy W@FWFW/@‘W ULy
efm%ﬁq)ﬁ pe[X ﬁx,X+ ] (ﬁtﬂﬂﬁﬁ;}zE%IZl‘Eﬂ),
AN BENLIX (8] (T B B A5 20) 28 5 R E1 S B (M8 I ).

( )E{*J:Bajj/ﬁ X+f41 at
Puhzz) =1—a =P, (X <p-Fz) =1-a

(RERGEiTA) BERLIT A hilfEd: mEE. KR






%(ﬁ ﬁ) AY = AZ, WYy, Y, ~iid. N(0,1).
o B

V(X ) RO
(- s DIC R

o %%ﬁﬁj\% \/_(X ;u)—U\/_Z—0Y1
%%T/‘! Z X; — )7—022 Y2 T‘fe,

e Pk NIRRT,

o HHIEZ An [t 734 ik At (n)) R
VA

Vi@ 4+ 2Y)
M58, 2, 21, | Zy MO, Z ~ N(0,1).

1

T, =

(RERGEiTA) BERLIT A hilfEd: mEE. KR



e
Hrp
2 _ 1 S L V\2 2
T P O

ija2 EJ’JUMVU ﬁfr

o ERIII ol — 1),
ST PEKINCINIVIRS
<|X ,u|<\/,t1 a2(n — ))

o JIREE XN

{X - %tl_a/Q(n ~1), X+ %tl_am(n - 1)] .

(RERGEiTA) BERLIT A hilfEd: mEE. KR



B17.5. 0 = (u,02). Ro? FIBIEENL — o EE LR
o MXMTE: MEMT.1,

YRR SR S0 b O LTS

T
ST e

o%iﬁﬁiﬁﬁlvéfﬁ-

o ¥ #u EL, IARARELAVE (S HIRNE

~2(n D (Xi — p)?
A

ik A) BRKIT A hilfEd: mEE. KR



N @[j RINCE NS RSy



#17.6. 90 ANH15 NS MRk fH & Sk 6 H E= AT E 4 Hee
f#0.95 {5 X [1].

o R X ~ B(1,0), FEAR®E: n = 90.

o HCLT, -
VX —9) a4 , N(0,1)

o= O —=0)
. 4]:7%3 7:‘.‘- B '-. ‘ s
X =l

(= PR

o PN VRS Y
® ﬁ?@w‘%féo.; 5 = 1.96, T
15
“@(% —9 96 = 6 € [0.1037,0.2569]
9(1—0)

ERD PSR B3 AU A5 (X T4).

ik A) BRKIT A hilfEd: mEE. KR



