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AHRE: X1 Xp,n =100 H—FREHER, HE p=1R, 5
#2200 = 0.05, WIETHER P(C] X > a), a = 1004, S0 EREE.

fiR&:

Jith—: RUHX 100 MREHLE R iid 9, WP OmRER, T = (S -
np)/(Vno) = (327 Xi —np)/(vno) IERIRMIEL 31 N(0,1).
firbh P(X2F Xi > a) = P(y/noT +np > a) = P(T > (a — np)/y/no) =
P(T > 0.8), A, MEEFUMEY 0.2119.

Bk (&%, MR TR —TF) « AR 100 4SFEHLAE &
& iid 1, (HORH CLT Jifel, (R SepiplAr &2 W (sub-Gaussain)
i), WIH Hoeffding A%, P10 X >a) =P, Xi —npu>a—np) <
exp(— (‘IQZZ’;)Q) =0.73.
(FE: B AR ERE A ESE S B UER TiFE, HiE,
ERESAHME LM AR, FITESERR Y HRE 2 TXANA%E
KK, ATASFHEE AR gMR s S g1, S B LB
s& Chebyshev RNEX WK E. )

5.31

WHRE: B 8E L, n=100,0 =3, /25| CLT 5 Chebyshev
2 X — p MEFEN 0.9 EFXA.

i

CLT Jjikv/n(X — p)/o ERRM N(0,1), ¥ P(V/nlX — pl/o >
a) = 0.1, WEFXIE LA [—ao/vn,ac/v/n], EEHA a = 1.645, #i
[—0.4935,0.4935].

Chebyshev: @ P(|X — u| > a) < Var(X)/a?> = 0.1, Var(X) =
0.09, =, EIFEXHA [-0.95,0.95].

5.32
RH KR PR X, KR W2 o, H Vi P(XG >
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(1) WERH:VXG, o/ X MRAERILSH.
(2)( AT 22 S? M AE) 8 X, Xo, -+ B L [ /7 S AL
e, HEX; = p, Var X; = 02 < +00. &

> (X - X,)°.

i=1

1
n—1

# Var(Sy) — 0, il (1) IEMA: o/ S, REERIET 1.
(3) FL L, AFFE Var(S)) — 0 XM, PHRATRAER (2), #ulHiE
—F.
i
(1) HZUMEARU S E L
JElE: a > 0.
FL L, HFa<0,Ble=—a/4, FrPh P(X,, <0) > P(5a/4 < X, < 3a/4) =
P(|X, —a| <e)— 1, 5&MHTIE.
*a>0:
P(lVXi—+a| > ¢) = P(|X; —a| > e]yVXi+a|) < P(|X; —a| > ey/a) = 0.
Za=0:
P(|VXi| >¢) = P(]Xi] > €?) — 0.

YT a/X;, 47 a = 0,trivial.
#oa>0:
Ak e <1/2, W P(la/X; — 1] <e)=P(a/(1+¢) < X; <a/(1—¢)) =
P(—ae/(1+¢e) < X;—a<ag/(l —¢)) < P(—2ae < X; —a < 2ae) — 1.

F b, WIS
X BARRWECT X B HACY: XT X, EEW T8, AT as. I
T X.
PAR: as. WS E— AN TESL KBTI AR BST.

(2)
P(S2=0)=P(X;=X,=--=X,)=0.
N Var(S,) — 0, S, L* ST o # S, WML Heh S,
EEE (1) &0, EREZA, HHSE A

(3)
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n n n n

o 1 SN2 1 5 1 0 1 )
Sn*n_IZ(Xi—Xn) 7W[ZXZ_E(ZXZ)]7WZ;X1_

AR L S X RIS EX?, L (X0, X0)? e
ST p.

FrA o —EMARR ST 0.

JElH (2).

5.44

BH: % X0 = 1,2,--- 225709 Bernoulli ( p ) FEHLAER, Y, =
%22:1 X;.

(a) IEM v/ (Y, — p) AT N[0, p(1 — p));

(b) UEH: RMERL p # 1/2, BT Y, (1 - Y) WE VoY, (1 -Y,) —p(1-
p)] WATELT N[0, (1 —2p)*p(1 —p)];

() WEHH: 34F p=1/2,n [V, (1 - Y,) — §] AT X3

e
(a) 1 CLT Z4R.
(b)g(z) =x(1—x), W g(x) ¥£ p AbW['F, ¢'(x) =1—2z, FrPAH—F delta
FEBEAIE
(c) R 02 =1/4, K delta EH, ¢”"(x) = -2, LA
2n

o2g”(0)

H.H Slutsky EHHIA].

(9(T,) — 9(0)] = ~4n[Y, (1~ V) = 7] =

#h e

Delta Jjik—2%4fE):
Propl: ¥ i ( Ty —0) 5 N(0,02(0)). 4 g: R R 7E 0 4 k Broffs .
gW(0) = 0vj < k {H g™ (0) £ 0. N

a. g%(0)o*(0)

n? {g(Ta) —g(6)} = =7 {N(0. 1)}*

1 - 2
n(n —1) (; Xi)
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Prop2: i v/ (T, — 6) 5 N,(0,5(6)). 4 g: R R™ 7¢ 0 W[ HA
SR Vg(0)(m — 1 HHFIA L, m>1 iy Jacobi i) . Ml

Vi {g (T.) — g(8)} % Ny, (0,V g(0)S(8)Vg(8))

Bl 1 X, X, .., Xy N Lid BENVEREYME u, 2 o BF
E(X4) <00 . M i(S2—02) S N0,y —0?) .
e
WEH] S, MRREZ A AT A id fOR, FTPATRATAEESR fid sk
LTy = Y (X —p)?
JEiE: S%/T AT 1.
E: A o

Sp_ n Y (Xi-X)? _ n > X7 —nX?

T2 n—-1>0 (Xo—p)? n—130" X2—2nXu+ny?

b, T RERIEERA DO X7 X,

HE LS X2 ARSI EX?, X REERIST EX.
el Slutsky i, _ER A URMER ST 1.

N

Vn(S2 —o?)  S2/T?— o2 /T2
V(T —0?)

{EU S R BE 0/0 PBRBIR, R T .

Bk, FRIEH: Vn(S) —T7) — 0 (M)

9%k

\/ﬁ(nfl)z;Xi n—l_

T, A RFES R E A — IR AR T O
BTy Y, X EX? < oo I



1 H—kfFL .

W f X2 p? B
B V(X — ) AT IERS, AR (X — p) RABERIST O,
T Slutsky EHRpW].
2, BATEN T Vn(SE —T7) — 0 (KAKEE) .
A CLT oA, (T3 — o) RS IR, HIrZteh Var(X?) =
gy — 02
FiVAR Shutsky ESRAHI/(S] — 0%) HAHANETIERS.
Jafiet:
Y = (X3, X2), i = 1---n, WHZJCH CLT EHAH V(Y — i) —
N(0,%), H ji=(EX,EX?).
SRJG T —IGHY Delta B, AT DABEH V(52 — o) HOBRARA 7.
Remark:
R WREE, B R RTNE, RE S AR, T R
/NGB T £90 CLT+ £J6 DELAT J¥, RIDAUCR MBI &R, &
MYEEE), HORS TR RO — .

4 g(x) = VX, H Delta A Vi (S, —0) SN (o, #gg“).

Bl 2: ¥ X0, X, Xy W iid BEHVERABME g % 0 BA
E(X{) <oo . M

XH_N d 0 o2 Us
ﬁ<8r210'2>_>N2<<0>,</1,3 N4704 ))

WEWI: 4 Y, = (Xi, X2), i = 1---n, Wk 78R CLT @R A (Y — ) —
N(0,%), H ji=(EX,EX?).

SRIEFLN LT Prop2, 4 X 5 S2 R Y HIBS, S HEE Jacobi 4
B, T Prop2, BIRI%EH b 220

BES: ARMBeDNREE: KEoefl. (£8) CLT. Slutsky. (£it)
Delta Jjiki, VLR B M4LamER N RiGia -



