
 §4.3 ¥%4�½n½n3.1(Linderberg-Levy CLT). b�X1,X2, ¨ ¨ ¨ ÕáÓ©Ù, 0 ă varpX1q ă 8. �o,

S˚
n

dÑ Z „ Np0, 1q.A^:

P pSn ď xq “ P pS˚
n ď x˚q « Φpx˚q “: p,Ù¥, x˚ “ x´nµ?

nσ
.
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~3.1. \{ìÓ�Â�20 �D(>ØVk, k “ 1, ¨ ¨ ¨ , 20, §�ÕáÓ©Ù, V1 „ Up0, 10q. PV “ ř

20

k“1
Vk, �P pV ą 105q.dK®�n “ 20, x “ 105, �p.

EV1 “ 5, varpV1q “ 102

12
.�âCLT,

P pV ą 105q “ P pV ˚ ą x˚q « 1 ´ Φpx˚q “: p,Ù¥,

x˚ “ 105 ´ 20 ˚ 5
b

20 ˚ 100

12

.O��x˚ « 0.387. �L�Φpx˚q “ 0.652,l¤��p “ 1 ´ 0.652 “ 0.348.5VÇÚOA6Ç���¡ ��ö: ÙE!Ü�



 

~3.2. À,k500m��, zmk��2Z���N. \4ÇǑ80%. ¯: Iõ�Z��>åUk99% �rº�y>åv
?®�n, p, �x. b�Jøx Z�.

Ai “ 1i m�m�N, P pAiq “ 80%, Xi “ 2 ˆ 1Ai
. n “ 500.

EX1 “ 2.8 “ 1.6, varpX1q “ 4 ˆ 0.8 ˆ 0.2 “ 0.64.��x ÷v: P pSn ď xq ě 99% “ p. �âCLT, ��
P pS˚

n ď x˚q « Φpx˚q ě 0.99,Ù¥
x˚ “ x ´ 500 ˚ 2 ˚ 0.8?

500 ˚ 22 ˚ 0.8 ˚ 0.2
.�L�Φp2.33q “ 0.99. =, ��x˚ ě 2.33.=, ��x ě 800 ` 2.33 ˚

?
320 “ 841.68, lI842 Z�.5VÇÚOA6Ç���¡ ��ö: ÙE!Ü�



 

~3.3. x�rÝY „ Np300, 40q (ü : ë), ��²þþǑ5,��Ǒ2. ¯: Ǒ�yxØÑ¯K�VÇØ�u0.99997, �õ#N3xþÓ�Ñyõ�ý�?®�x, p “ 0.99997, �n.b�kn ý�3xþ, 1i ý�þǑXi.�.b�X1, ¨ ¨ ¨ ,Xn ÕáÓ©Ù, ��Y �pÕá.PSn “ X1 ` ¨ ¨ ¨ ` Xn, �yP pSn ď Y q ě 0.99997.�âCLT 9Õá5, Cq/,

Sn ´Y „ Np5n´ 300, 2n` 40q. Ïd, -0˚ “ 0´p5n´300q?
2n`40

, k
P pSn ď Y q “ P pSn ´ Y ď 0q « Φp0˚q.��Φp0˚q ě 0.9997, �L�x˚ ě 4, =, ´p5n´300q?

2n`40
ě 4,)�n ď 50.5. l, �õÓ�50 ý�.5VÇÚOA6Ç���¡ ��ö: ÙE!Ü�


