§7.6 iYL 73 AT

o EX6.2. WT), = Th(Xy, -, X,) WL
Vi(T, — g(0)) % Z ~ N(0,0%), V0eO,
WIFRT,, AL IEAK, Hro? = o2 BN 2.

o [ H: CLT & A I

o EM6.3 (A k). H/n(T, —0)
W (0) FE BA N0, N

_d’ Z ~ N(O?T2)’

Vi (W(T,) = h(0)) S W ~ N(0,1(6)*72).

A) BRLITH hilfEd: mEE. KR



#16.1. MK X ~ N(u,0?), FEAE: n.

o UMVU flith: o= X, o02=5%=_L3" (X, - X)%
o i WL IEA: FE

V(X = p) ~ N(0,0%).

o SEHTA. (n—1)82L 02K, |, B, Kooy ~x2(n—1).
o S? Wik IE#: CLT,

n—1 ry2
L Zi—=(n—1
2ii=1 \/7(1” ) 4w N0, var(22))
o

=/n(S2 = 0?) ~ vV — 1(S% — 0%) S o2 W ~ N(0,20%).

hilfEd: mEE. KR



$16.3. Bk X ~ N(u, 1), fiffim: g(u) = Pu(X < xo).

o Jiik— g(p) = Pu(X — p < xo— 1) = P(x0 — p).

o HCLT, pu MH KLU = X WL IES, #hL iy £= 1.

o FIHA ik, g(p) MIE KRR THg () = ©(vo — X) WL IE
&, Wk ERN

Uf y 9’(#)2 “1=p(zo — N)

o JET AN Tk cu) B PulXi < w0) = glp), WHEIER,
T T 22N
o5 = var(lix<q}) = 9(1)(1=g(1))= ®(wo — p) (1 — S(z0 — ).

o it 30: 07 < o3.

(RERGEiTA) BERLIT A hilfEd: mEE. KR



6.3 (£5). Sk X ~ N(p, 1), Fiflitt: g(p) = (o — p).

_(@—p)?

° iapu,az (z) = \/21706 202,

Euh(ji) =E,® (\/Z(azo — X))
- f; p,1(y)® <\/nnj(afo - y)) dy

0 v g (@o—y)
= f P, 1(y) f po1(2)dzdy
—Q0

" —0o0

:P<Z<\/z(xo—§/)>,

Hep Y, Z HEMOL, Y ~ N(p, L), Z ~ N(0,1).

(RERGEiTA) BERLIT A hilfEd: mEE. KR



6.3 (45). Bk X ~ N(p, 1), fiflit: g(p) = @(zo — p)-

o TV BLY, Z AHEMSL, Y ~ N(p, ), Z ~ N(0,1), I

n —

-%MM=P<Z< nﬂm—YO,

o /L7 +Y ~ N(u,1). i,

n—1

Euh(ﬂ)=P< Z+Y—M<$0—M)=¢’($0—M)-

n

° [ EERTGITE, h(i) Zg(p) WML, Ktk
£UMVU fhit.

(RERGEiTA) BERLIT A hilfEd: mEE. KR



