[EFHEtE] (R3hR)
REEERES

F£1EEE (BEIE 13~ 14 x—)

1.1 @

FEAAE | RERBESUE | B | ARXTEERR | BRI | BREEX R
44.5 | 39.5 ~ 49.5 2 0.10 2 0.10
54.5 | 49.5 ~ 59.5 5 0.25 7 0.35
64.5 | 59.5 ~ 69.5 8 0.40 15 0.75
74.5 | 69.5 ~ 79.5 3 0.15 18 0.90
84.5 | 79.5 ~ 89.5 2 0.10 20 1.00

& #f 20 1.00

)
8
% 6
o4
2
0
10 10 10 19 19 2 (g)
(o)) D D D (o)) (@)}
[an) ~f 0 © r~ (o0}
1.2 @

AR [ 45 i R | AR | BAEEERR | SRR

—16.5 —20.5 ~ —12.5 2 0.10 2 0.10
—85 | —125~ —45 3 0.15 5 0.25
—0.5 —45~ 35 6 0.30 11 0.55

75 35~ 115 6 0.30 17 0.85
15.5 115 ~ 19.5 3 0.15 20 1.00
& 20 1.00




8
K g
B4
2 ’7
0+
o [a\] <f ™ — (@)}
[a\| — ‘ — —
| \
1.3 @
P Al PR 5% S JER | A ER | BREER | BRI
—9.05 | —10.05 ~ —8.05 0 0.0000 0 0.0000
—7.05 | —8.05 ~ —6.05 0 0.0000 0 0.0000
—5.05 | —6.05 ~ —4.05 4 0.1111 4 0.1111
—3.05 | —4.05 ~ —2.05 8 0.2222 12 0.3333
—1.05 | —2.05 ~ —0.05 8 0.2222 20 0.5556
095 | —0.05 ~ 1.95 | 11 0.3056 31 0.8611
2.95 1.95 ~ 3.95 4 0.1111 35 0.9722
4.95 3.95 ~ 5.95 1 0.0278 36 1.0000
6.95 595 ~ 7.95 0 0.0000 36 1.0000
8.95 795 ~ 9.95 0 0.0000 36 1.0000
& F 36 1.0000
@
10
44
5
0 : — :
0 0 0 0 0 0 i)
=} = =} S = = = (%)
T 797 - 7

1.4 @ 125 @ 375, @ 625, @ 875, ® 1125, ® 1375, @ 0.0331,
0.2758, @ 0.3463, @ 0.2133, @ 0.0946, @ 0.0369, ® 137, @ 1280, ®
2715, @ 3599, @ 3991, @ 4144, @ 0.0331, @ 0.3089, @ 0.6552, @
0.8685, @ 0.9631, @ 1.0000, @ 4144, @ 1.0000
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F2EBMRE  (MEIE 26 ~ 27 R—)

21 @© Eifi326 M, Fili 644 57, @ #iP : E 17 330, Fli 470, 4
#  E 1l 12384, F il 19884, (R E 111 111.283, Fili 141.011. @ E
T 700 T OfE# L E O ftii 3.361, F i 1000 THOE i 2.525, E
1D 700 HHOFHFOMAEDIZ S H3 L ) LA OFFHEE IV 5, @ Efi& F
THOEEREE, 221 0.341, 0.219, ZEMRECHIEET 2 & EHiold) »°
EE0&NH 5,

2.2 FEHE RO, 552221.8/542249.0=1.01839, 572618.1/
552221.8=1.03693, 574707.3/572618.1=1.00365, *FAil4FEEE L OHEAFH1L
(1.01839+1.03693+1.00365) /3=1.01966, #*F-#j1d §/574707.3/542249.0
=1.01957, HBI PIZHEMTFHDIT) DR E WV,

2.3 P Ezlzzi:lZ(mff)/s:i(Exifnf>:0,
ni=1 ni=1 ns =1
SIS (= L2 = LS @ w2 st = 1,
i=1 ni=1 ni=1

n
W7 1
2.4 #EOEKFE, FRENOBEHEMTIEINONTWENS, FiE05Fh
DS IEY BA X ZERE TS ILUE L v,
k
25 (22) & (212) 25EtHT L. T 7 = (1/n) X fimi = 5=(1 x
=1
(=9.05) +3 x (=7.05) +12 x (=5.05) +29 x (—3.05) +53 x (—1.05) +65 x
0.95 +33 x 2.95 49 x 4.95 +1 x 6.95 +1 x 8.95) = —0.07415, 47k s* =
k k
(1/n) ¥ fi(mi—7)* = (1/n) 3 fimi—7° = 5= (1x(—9.05)* +3x(—7.05)"
i=1 i=1
+12 x (=5.05)% +29 x (—=3.05)? 4+53 x (—1.05)% 465 x 0.95% +33 x 2.95°

49 x 4.95% +1 x 6.95% +1 x 8.95%) —(—0.07415)% = 7.53082, fEHE(F%
s = +/7.53082 = 2.74423,

wEmEEs | 3



2.6 K 1.6 OFS#AEIE 25, 100, 225, 275, 325, 375, 425, 475, 525,
575, 625, 675, 725, 775, 850, 950, 1125, 1375, 2000 T, xJhnd 2 AHxf
R, 0.0101, 0.0220, 0.0281, 0.0426, 0.0543, 0.0719, 0.0707,
0.0679, 0.0707, 0.0709, 0.0604, 0.0660 0.0524, 0.0850, 0.0695, 0.0918,

0.0358, 0.0297 £ %%, VT = 2 ml(fl/n) =100x0.0101 4225 x 0.0220
4975 % 0.0281 325 x 0.0426 4375 x 0.0543 4425 x 0.0719 4475 x 0.0707
+525 x 0.0679 +575 x 0.0707 +625 x 0.0709 +675 x 0.0604 +725 x 0.0660
+775 % 0.0524 +850 x 0.0850 +950 % 0.0695 +1125 x 0. 0918 +1375 % 0.0358
+2000x0.0297 = 712, 5k s* = Zl(mz—as) (fi/n) = Z m?(fi/n)—7

100% x0.0101 +225% % 0.0220 42752 x 0.0281 +325% % 0. 0426 +3752%0.0543
+4252 x 0.0719 +475% x 0.0707 45252 x 0.0679 +575% x 0.0707 +625% x
0.0709 +675% x 0.0604 +725% x 0.0660 +775% x 0.0524 +850% x 0.0850
+950% x 0.0695 +1125% x 0.0918 +1375% x 0.0358 +2000% x 0.0297 —7122
= 127744, 1EHERZE s = /127744 = 357.4

2.7
& M5 S mi  fi mifi mi—% (mi—7)° (mi—7T)fi
—205 ~—125| -165 2  —33.0 —-18 324 648
—125~ —45| -85 3  —255 —10 100 300
—45~ 35| —05 6 -3.0 -2 4 24
35~ 115 75 6 45.0 6 36 216
115~ 195 | 155 3 46.5 14 196 588
AaF 20 30.0 1776
f:%émiﬁ—%—w, 32:%2( )flflgg(;fs&s

k
8 @z = Ymi(fi/n) = 125 x 0.0331 +375 x 0.2758 +625 x 0.3463

i=1
+875%0.2133 +1125x0.0946 +1375%0.0369 = 667.8, @ s* = Zlmf(fi/n)
— 7% = 125% x 0.0331 +375% x 0.2758 +625% x 0.3463 +87§2 x 0.2133
+1125% x 0.0946 +1375% x 0.0369 —667.8% = 81418.16, @ 625, @ s =
V/81418.16 = 285.34,
29 O7=A7T+61+77+74+60+43)/6 =60.33, @ s> = (47> +61° +
772 +74% +60% +432) /6 — 602 — 6 x 60.33% = 157.6, @ (61460)/2 = 60.5,
@ s =+/157.6 =12.6

N



2.10

zi wi—% (v;—m)?% | x?
28 3 9 784
23 -2 4 529
26 1 1 676
27 2 4 729
21 —4 16 441
AEF 125 0 34 3159
T=125/5=25 s° = %g}l(m —7) = % =6.8, s=2.608, UL 26
(BE: P= 102 7= 3159/5 — 25° = 6.8 )

ni=1
211 @ (1+2+3)/3=2, @ (3+4+2)/3=3, @ (1°+2°+3%)/3-2> =
2/3, @ (32°4+4%+2%)/3-32 =2/3, ® (1x3+2x4+3%x2)/3-2x3 = —1/3,

® 2 _— o5 @aomnm
2/3:/2/3
2.12
i oy wi—T yi—y (@-2)° (yi—9)? (2 -7)(y—7)
—2 4 —2 2 4 4 4
-1 1 -1 -1 1 1 1
0 O 0 -2 0 4 0
1 1 1 -1 1 1 -1
2 4 2 2 4 4 4
Gt 0 10 0 0 10 14 0

T=0 7=2 s5=10/5=2, s7 = 14/5 = 2.8, szy = 0 0D, 7 =
Sy /(S28y) =0//2x28=0

EIEMEE (MEIX 43 ~ 44 <—2)

31 A= {BTHFEINBMEY, A= {LTHPEINDHE) LToL
P(A) = P(A9) = 1/2, £oT, BTAETNLHRIE P(A) =1/2, =



KER & 72 B HERIE P(AT N Ag) = P(AS)P(A2) = 1/40 2721, IRATO 1,
211 AHOTE, 2 AHOT 2R Tb0LT 5,

32 N = n(4) + n(A°) oml4% N THL (3.9) »¥E5Nh b, T/,
n(A) S n(B) OMl% N TENIL (3.10) SN 5,

33 A ={201t}, A2 ={301%}, A3 = {401t }, By = {SWZFOLO%
LY Y, By = { KEOHEZRED S }, By = { LHOEFIE Y, By = { KA
EDNHBIROTE Y L35, 2DEE, P(A1) =0.3, P(A2) = 0.5, P(A3) =
02 &7%%, @ P(B2N As) = P(B2|A2)P(A2) = 0.35 x 0.5 = 0.175, @
Bi & By BHERTH A LICEET AL, P(A3N(B1UB;)) = P(B1 U
Bs|A3)P(As) = (P(B1]As) + P(Bs]A3))P(A3) = 0.54 x 0.2 = 0.108, @
P((AiNB4)U(A2NB3)) = P(BsNA1)+P(B3sNA2) = 0.066+0.115 = 0.181,
@ B %L Lz ED A OHEENRDBHEFRTH Y, P(A1|B1) = P(AiN
B1)/P(B1) £%b, 22T, 5 T1d P(A1NB1) = P(B1|A:1)P(4;1) = 0.123
Elbo Ay, As, Az BHWIZHER DT, 58I P(B1) = P(BiNA) U
(BiNA2)U(B1NA3) =P(BiNA1)+P(BiNA2)+P(BiNA3) L5,
P(B1NA;) LFEKEICLT, P(B1NA) =0.165, P(B1NA;z) =0.054 & 7%
DT, P(A1|B1) = 0.123/(0.123 + 0.165 4 0.054) = 0.360

34 O AUB =1{1,2,3,48}, @ AnB =1{2,3}, @ A—- B = {1,4},
@ AN A° =

35 @ A={2,4,6} %DOTP(A) =1/2, @ B ={3,6} 20T P(B) =
1/3, @ AUB = {2,3,4,6} #D®TP(AUB)=2/3, @ AnB = {6} %
DT PANB)=1/6

3.6 @ P(F)=300/(300+200)=0.6, @ P(J)=200/(3004+200)=0.4, @
P(M|E)=30/100=0.3, @ P(M|J)=20/100=0.2, ® P((EUJ)N M)=
P(M)=(0.3x300+0.2x 200)/500=0.26, ® P((EUJ)NM)=1-P((EUJ)N
M)=0.74, @ P((ENJ)UM)=P(M)=0.26, ® P((ENJ)UM)=1-P((EN
J)UM)=0.74, @ P(E|M)=9/13=0.692, @ P(J|M)=4/13=0.308

FEA4EREE  (MEIZ 64~ 70 <—)

41 X OL2EIX X =2, 3, -+, 12 THERIZZIZR 1/36, 2/36, 3/36,
4/36, 5/36, 6/36, 5/36, 4/36, 3/36, 2/36, 1/36 (&7t =1)



4.2 EH 4.3 OFEW D ElaX +b] = aB[X] +b ZHWT, V(aX +b) =
E[(aX + b — E[aX +b])?] = E[(«(X — E[X]))?)] = E[¢*(X — E[X])?] =
E[(X — E[X])’] = &®V(X)o EH 44 OFEH 1 Z = (X —p)/o £V,
E[Z] = E[(X — p)/o] = (E[X] - p)/o = 0,V(Z) = E[(Z - E[2])*] =
E[Z%] = E[(X — n)/0)’] = E[(X — p)*]/0* = 0®/0® =1

43 E[X]=17, V(X)=35/6, E[Y] = 3E[X]+5 = 26, V(Y) = 3*V(X) =
52.5

4.4

O
A B C F it
0.05 0.06 0.07 0.12 | 0.30
0.02 0.10 0.14 0.14 | 0.40
0.02 0.01 0.05 0.12 | 0.20
0.01 0.03 0.04 0.02 | 0.10
At 0.10 0.20 0.30 040 | 1

QW e

45 @ f(0)=1/8=0.125 @ f(1) =3/8=0375 @ f(2) =3/8 =
0.375, @ f(3) =1/8=10.125, ® f(4) =0, ® F(-1)=0, @ F(1.9) =
f(0) + f(1) = 0.5, ® F(2) = f(0) + f(1) + f(2) = 0.875, @ F(5) =
fO)+ )+ f(2)+ f3) =
46 OP(X=2)= /Zf(x)dx =0
®P(2<X<5):P(.2X<5)—P(X<2):F(5)—F(2)
47 O E[X] =3x02+5x%x08 =46, @ V(X) = (32 x 0.2 +5% x
0.8) — 4.6 = 0.64, @ /V(X) =064 =08, @ E[Y] =0.5E[X]+3 =
0.5x4.643 =53, ® V(Y) = 0.5°V[X] = 0.16, ® \/V(Y) = +0.16 = 0.4
48 ®1-(02401+04)=03, @2, @4, @02+03=05,
®01+04=05 ®0, @1, ®02+01=03, @03+04=0.7
4.9 @ 1-(0.240.240.5) = 0.1, @ E[X] = 2x(0.240.2)+4x (0.14-0.5) =
3.2, E[Y]=0x(0.240.1)+1x (0.240.5) = 0.7, Cov(X,Y) = E[XY]—
E[X]E[Y]=2x0x024+2x1x0244x0x0.1+4x1x0.5—-3.2x0.7=
2.4—2.24 = 0.16, @ V(X) = 22 x (0.2+0.2)+47 x (0.1+0.5) —3.2% = 0.96,
V(Y) = 0% x (0.2 4 0.1) + 1% x (0.2 + 0.5) — 0.7 = 0.21, p(X,Y) =
Cov(X,Y) 016 _ 356 @p(y = 0|X = 4) = 0.1/(0.1+

VVX)V/VY)  V0.96v0.21

0.5)=1/6, ® P(Y =1|X =4) =0.5/(0.1 +0.5) =5/6, ® E[X + Y] =




E[X]+E[Y] = 3.24+0.7= 3.9, @ V(X+Y) = V(X)+2Cov(X, Y)+X(Y) =
0.96 + 2 x 0.16 + 0.21 = 1.49

410 @ E[X+Y]=E[X|+E[Y]=3+2=5, @ p(X,Y) = NN
Cov(X,Y)

DT 0.5 = i 75 Cov(X,Y) =1, @ Cov(X,Y) = E[XY] —
E[X]E[Y] #5 E[XY]=10+2x4=18, @ V(X) = E[X?] — (E[X])? =
11-3% =2, ® Cov(X,Y) = E[XY]-E[X]E[Y] = E[X]E[Y]-E[X]E[Y] =
0, ® Cov(X,Y) =E[XY]-E[X]E[Y] =20-7Tx8 = —36, D V(X +Y) =
V(X)+V(Y)=8

411 QEX]|=E[Xi+---+X5]/5=(E[X1]+---+E[X5])/5 = (3+---+
3)/56=3, QV(X)=V(Xi+-+X35)/5° = (V(X1)+---+V(X5)) /5% =
(54---+5)/52 =1

412 E[X] =0x04+2x01+5x02+9x03 =39, V(X) =
E[X?] — (E[X])? =0% x 0.4+ 2% x 0.1 + 5% x 0.2+ 9% x 0.3 — 3.9% = 14.49
413 E[X]=0xp+1x2p®>+2x3p+3x3p*=11p*> +6p, V(X) =
E[X?] — (B[X])? = 0% xp+ 1% x 2p* + 22 x 3p+ 3% x 3p® — (11p® +6p)? =
(29p% 4 12p) — (11p° 4+ 6p) %, MEROHNZ 1 THAHDT, p+2p> +3p+3p> =1
b, 5pP+4p—1=GBp—1)(p+1) =0, £>C, p=1/5 F/ld p=—1,
0SpS1H5p=1/5=02 Ih%, EX] & V(X) IZfLAT S L,
E[X]=11x02246x0.2=1.64, V(X)=(29%0.22+12x0.2)—1.64% =
0.8704

414 @ /o f(:c)d:rzl?ﬁ‘%,/o f(:c)dx:/o a(l—z)dz:a[:c—xQ/ﬂ;
=a(l—-1/2) =a/2 =1, £5C, a =2, @ E[X] = /1:cf(ﬂc)dx =

Cov(X,Y)

2/1(95 — 2%)dz = 2[9:2/2—953/3}; = 2(1/2 - 1/3) = 1/3, E[X?] =

/ 2 flx )dx72/ (2 —2%)dz = 2 [2° /3 — 2%/ } 2(1/3—1/4) =1/6
75 V(X) = E[X?] — (E[X])? = 1/6—(1/3) =1/18, @ z<0 DL
F(z) =00, 0S2 <1055 F(z)=P(X <a) = /f(t)dt:/IQ(l—
t)dt = 2[t—t>/2)F = 20 —a°, 1§m®&$ F(z) =1.0, @ qﬂ%ﬂﬁ%om &y
L, P(XEm)=P(X >m)=1/225, P(X <m)=2m-m?=1/2
CONMREMBE, m=2+V4—-2)/2=02+V2)/2=1+2/2 %1%
5, 0SmS1 55 m=1-+2/2=0.293



415 @ P(X =3) = 4C30.7°0.3' =0.4116, @ PR < X <3)=P(X =
2) +P(X =3) = 4C20.7%0.3* + 4C30.7°0.3' = 0.2646 + 0.4116 = 0.6762,
@® P(X<3)=1-P(X=4)=1- 4C40.7°0.3° = 0.7599

416 @ 0.1+02+a+03+01+02=a+09=17%5, a=0.1,

@

S22 3| p=a)
1 0.1 0.2 0.1 0.4
2 0.3 0.1 0.2 0.6
P(Y=y) | 04 03 03 1.0

HlZIE, PX=1,Y=1)=01Th»2»P(X =1)P(Y =1)=0.16 T
% O TH T &\,

@ E[X] = 223 rP(X =) = 1x0.44+2x0.6 = 1.6, E[X?] = 223 2’P(X =
z) =12 xo.zfjf x0.6 = 2.8, V(X) = E[X?]|—(E[X])? = 2.8:61:.%2 =0.24,
@

Y 1 2 3
P(Y|X=1) | 025 05 025

EY|X =1 =1x025+2x05+3x025 =2, EY?)X =1 = 1% x
0.25+2%x0.5+32x0.25 =4.5, V(Y|X =1) = E[Y?|X = 1] - (E[Y|X =
1])? = 4.5 - 22 = 0.5,

®

X Y PX=aY=y) Z=2X+Y

11 0.1 3

12 0.2 4

1 3 0.1 5

2 1 0.3 5

2 2 0.1 6

2 3 0.2 7
N, Z DREEFMHIIRD L)% 5,

z 3 4 5 6 7

P(Z=2)| 01 02 04 01 0.2




10

E[Z] =3%x01+4x02+5x04+6x01+7x02=051, B[Z?
32 x014+4>%x02+5x04+6%x014+7 x02 =275 V(Z) =
E[Z?] — (E[Z])? = 27.5 — 5.1 = 1.49
417 @© ¢c=1-03-04=03, @ p: =E[X]=-1x0.3+1x0.4+
4x03=13, @ V(X)=(-1)?x03+1%x04+4>x0.3-1.3% =381,
@ py =E[Y]=2x13+5=76, ® V[Y] =2%x381=1524, ®
Cov(X,Y) = E[XY] — papty = B[X(2X + 5)] — papty = 2E[X?] 4+ 5E[X] —
paply = 2% ((=1)* x 0.3+ 12 x 0.4 +4* x 0.3) +5x 1.3 - 1.3 x 7.6 = 7.62,
Cov(X,Y) 7.62

JVXOV(Y) VB8Ix152d4

418 © a=1-(0.1+0.0+0.14+0.240.140.1+0.0+0.3) =0.1

@

X Ok bHH -1 0 1 Y ok A1l -1 0 1

ZOLEOME | 03 02 05 FOLEOMFE | 02 04 04

@ P(X =,V =y;)=P(X =2,)P(Y = ;) 55\ X & YV I3#zH0Y
WA, B2, P(X = -1,Y = -1) =01, P(X = -1)P(Y = —1) =
0.3x02=0.06%0T, P(X=-1,Y=-1)%P(X=-1)P(Y =-1) &
Bho L7zW->T, X &Y 3L TRV,

@ P(X*=0,Y’=0)=P(X=0,Y=0)=01, P(X*=0,Y?>=1)
P(X =0,Y =-1)+P(X =0,Y =1) =01, P(X? =1,Y? =0) =
P(X=-1,Y=0+P(X=1Y =0) =03, P(X?=1Y2=1)
PX=1,Y=1)+PX=1Y=-1)+PX=-1,Y=1+PX =
—LY=-1)=05 t%b, RIZTHETLOEBY &% b,

2
X2 Y 0 1
0 0.1 0.1
1 0.3 0.5

® E[X?Y?] =0x0x0.14+0x1x0.14+1x0x0.3+1x1x0.5 = 0.5, E[X?] =
0% (0.140.1)+1x(0.3+0.5) = 0.8, E[Y?] = 0% (0.14+0.3)+1x (0.1+0.5) =
0.6, Cov(X? Y?) =E[X?Y?] - E[X?]E[Y?] =0.5— 0.8 x 0.6 = 0.02

419 @ E[X]=1xXg+2X§+3Xs+4X+5x¢+6x5=7/2,
EX? =12 x t+22x ¢ +3 x g +4° x § +5° x § +6° x § =91/6,
V(X) = E[X?] — (E[X])? = 91/6 — 49/4 = 35/12



X
v 1 2 3 4 5 6
1 o o 1/6 0 0 1/6
2 16 1/6 0 1/6 1/6 0

Y2 Dkl 1 4
FOLEOME | 1/3  2/3

EY? =1x1/3+4x2/3=3
@ E[X]=7/2, E[Y]=1x1/3+2x2/3=5/3, V(X)=35/12, V(Y) =
E[Y?]—(E[Y])?=3-25/9=2/9, Cov(X,Y)=E[XY]-E[X]|E[Y]=1x3x
1/6+1><6><1/6+2><1><1/6462><(2><1/§5+2><4><1/6J/r2><5><1/67(7/2)(5/3):
ov(X,Y —-1/3
R R RV v 17 BV 7w o7
420 @ p=EX]=YaPX =2)=1x$t+0x2 =1 V(X)=

6

S0 PIX =) = S P(X =0) 4 = 1 x 100 - ()7 = &,

@

1 we w3 | f(e,ae,ws) |y
0 0 0| @ECr=52]0
0 0 1| EGr=2
01 0| =g
0 1 1| Q) =g |2
100 [ (Cr=2
L0 1| PR = |2
10| GO = | 2
o1 (0 =g |

oT, X1 &Y ORBHEERS f(x,y) 3,



12

X, 0 1 2 3

125 50 5

0 216 216 216
25 10 1
! O 216 216 216
b,

@ E[Xi] = ¢, V(X1) =<, E[Y] =2, V(Y) =13, 001(2%(1,1/) =
E[X1Y} — E[Xl]E[Y], E[X1Y] = szlyf(xl,y) =0x0x m + 0 x
r1 Y
1 x éz} +0x2x 2;6 +—();;3 X0+1x0x0+1x1x %%% +1x
2Xf6+1><3><2716 = 27167 COV(Xl,Y):%fé% = %, p =
Covexiy)  — 30216 _ B (4) 2y =1 %527:EED, Y O

VVxVV(Y)  /5/364/15/36
FMET & A f(yler = 1) 1,

y 0 1 2

2 10 1
36 36 36

fylXi=1) 1 0

Yo, BY|Xi =111, EY|X:1 =1 = Yyf(ylzi =1) =0x 0+ 1 x
Y
BraxBesxh—3

4.21 E[Xl +X2] = E[X1] +E[X2] =24+3=25, V(Xl —‘ng) = V(Xl) =+
QCOV(Xl,XQ) +V(X2) =14+2x2+5=10

422 Bo*) = (3% - X0 = (5 (060 - (K- )) 1 =
LELS (X = 2(X = (X )+ (K= ) = 155 (- -
n(X =) = 2 SR = %)~ BI(X - ) =0* = T = "o

4.23 u=FE[X]=1x0.24+0x0.8 =0.2, 0® = V(X) = (1-0.2)*x0.2-+(0—
0.2)2x0.8 =0.16, E[(X — )] = (1-0.2)* x 0.2+ (0—0.2)* x 0.8 = 0.096,
L7255 T, B[(X —p)®/o® =0.096/0.16%/2 = 1.5

424 @ WREEKE f(r) = P(X = 2) = 30,05° L% b, Thbb,
P(X=0)=1/8, P(X =1)=3/8, P(X =2) =3/8, P(X =3)=1/8
Thb, E[X] =0x1/8+1x3/8+2x3/8+3x1/8=15 V(X)=
0> x1/8+1%x3/8+2%x3/8+3%x1/8—1.5%=0.75,



@ @ f(2)=3/8, ® f(25) =0, © F(-0.1) =0, @ F(2.99) =
fO)+ f(1) + f(2) =7/8,
®
> o 1 o2 3
-1 0 3/8 0 1/8
1 /8 0 3/8 0

@ Cov(X,Y)=E[XY]-E[X]E[Y], E[XY] = (—1)x1x3/8+(—1)x3x
1/84+1x0x1/8+1x2x3/8=0, E[X]=3/2, V(X)=23/4, E[Y] =0,
V(V) = (-1)*x1/24+12x1/2-0* = 1, Cov(X,Y) = E[XY]-E[X]E[Y] =
0-3/2x0=07%DT, p(X,Y)=0

4.25 c¢=1-0.1-0.2-0.1=0.6, E[X] = 1x0.14+2x0.6+5x0.24-9x0.1 =
3.2, V(X) =1 x01+22x0.6+5%x02+9? x0.1-32%=536, X D
E—PFE2, X DAF 47212, Prob(X £2.1)=0.1+0.6=0.7

FEH5EMEE (ML 79 ~ 81 <—3)

51 @ 0.0582, @ 0.9099, @ 0.5895, @ 0.2437, ® 0.3980

52 X ~N(2,9) 75 Z=(X-2)/3~N(0,1) £ %52 LIZiEELT, @
0.1151, @ 0.9962, @ 0.4452, @ 0.3159, ® 0.2579

53 X ~N(10,4%) 75 Z = (X —10)/4 ~ N(0,1)s £»T, P(X > 12) =
P(Z > 0.5) =0.3085 L7, kK 2DFAHIE 0.3085 x 1200 (N) = 370.2
(N)o DT A LT 370 Ao

54 X ~N(70,12%) 2°5 Z = (X —70)/12 ~ N(0,1)0 &S EE zo &
5L, P(X <zo) =P(Z < (w0 —70)/12) = 0.33 &7z zo %KD X
Vo IR 1 &Y, P(Z<—044) =033 THHDT, (10— 70)/12 = —0.44
B L mo=64.72 LB VAT A LT 65 1o

5.5 AEZ X THETL, HENDH X ~ N(4400,469%), 10 73—+t > & £ V%
x1, 90 /8=t F LM% 2o THETE P(XZ21)=0.1, P(X £ 22)=0.9
il @ & oz FROMT IV Z=(X—4400)/469~N(0,1) &£§ 2% &,
P(Z £ (21—4400)/469) = P(Z £ —1.28) = 0.1, P(Z < (22—4400)/469) =
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P(Z £1.28) = 0.9 %f#C, a1 = 3800g, w2 =5000g & %5, FAERICL
T, FED 10 8=+t ¥ % 1 )VHIX 52cm, 90 /¥—+t > % A )VfHIZ 57 cm
56 @ P(Z >0) =05 @ P(Z < —222) = P(Z > 2.22) = 0.0132,
@®P(Z=10)=0, @P(-03< Z<0.5)=1-P(Z>0.5)-P(Z < —0.3)
=1-P(Z>0.5)—P(Z>0.3) =1-0.3085 — 0.3821 = 0.3094

57 @ P(X >2) = P(X+2)/4>1) =P(Z > 1) = 01587, @
P(X <—-2)=P((X+2)/4>0)=P(Z>0)=05 @P(-3<X<1)=
P(—0.25 < (X +2)/4 < 0.75) = P(-0.25 < Z < 0.75) = 1-P(Z > 0.75) —
P(Z < —0.25) =1 —P(Z > 0.75) — P(Z > 0.25) = 1 — 0.2266 — 0.4013 =
0.3721, @ P(|X|<0.4)=P(-0.4< X <04)=P(0.4< (X +2)/4<0.6)=
P(0.4<Z<0.6)=P(Z > 0.4) — P(Z > 0.6) =0.3446 — 0.2743=0.0703

58 O P(X|<z)=P(-z< X <z)=P((-x-3)/5 < (X -3)/5<
(x—3)/5) = P((—2—3)/5 < Z < (x—3)/5) = 1-P(Z > (z—3)/5)-P(Z <
(-~ —3)/5)=1—-P(Z > (x—3)/5) —P(Z > (z+3)/5)

z |[(x—3)/5 P(Z>(x—3)/5)|(z +3)/5 P(Z>(z +3)/5)| 1-P(Z> (z—3)/5)
—P(Z>(z+3)/5)

9.4 1.28 0.1003 2.48 0.0066 0.8931
9.5 1.30 0.0968 2.50 0.0062 0.8970
9.6 1.32 0.0934 2.52 0.0059 0.9007
9.7 1.34 0.0901 2.54 0.0055 0.9044

x=96D&ENHRD 0913V, DP(X <x)=P((X-3)/5< (x—-3)/5) =
P(Z < (z—3)/5) =P(Z < —-1.96) = 0.025 %D T (z—3)/5=—-1.96 IZ &
N z=-6.8

5.9 X ~N(5.2%), Z=(X-5)/2~N(0,1), ® P(X 24)=P((X

5)/2 2 (4-5)/2) = P(Z = ~0.5) = 0.6915, ®P< < 5) — P((X-5)/2
(5-5)/2) =P(Z £0) = 0.5, @ P(X £3) = P(X ~5)/2 < (3-5)/2) =
P(Z < —1)=0.1587, @ P(3.5 < X <4.5) = P((3.5—5)/2 < (X—5)/2 <

(4.5 —5)/2) = P(=0.75 < Z £ —0.25) = 0.4013 — 0.2266 = 0.1747,
® P(X -4 >05) =P(X -4 >05 X—-4< —05) =P(X >
4.5, X <3.5)=P(X >45)+P(X <35)=P(Z> (45-5)/2) +P(Z <
(3.5—5)/2) = P(Z > —0.25) + P(Z < —0.75) = 1 — 0.1747 = 0.8253

510 @ X ~ N(68,8%) 5, P(X < 60) = P((X —68)/8 < (60 —
68)/8) = P(Z < —1) = 0.1587 ¥ 7%, #15.9 % P AE5HKEns, @



P(X 2 178) =P((X —68)/8 > (78 — 68)/8) = P(Z = 1.25) = 0.1057 5,
FR10.6% BINIZWB Enz 5, @ P(X = x0) = 0.05, P((X—68)/8) =
(xo — 68)/8) = 0.05 &7 5%, BHEER MRS, FUHEZRDY 0.05 127 5 1T
wRDDE, 2005 = 1.6449 TH LD T, JHEN (20 —68)/8 = 1.6449 % <
&, wo=81.1592 £ HDT, LA 5% LINICAAIZIE, 82 AL ETH %,

511 X ~ N(3,5%) %0, P(X;?’ < xg?’) — 01 Lhh. Z =

% ~N@O,1), P(Z S 2) = 0.1 b%% 2 kkidb, 227l 2= T0 ¢

Hbo BROIEMGAIFENPS P(Z £ —1.2816) = 0.1 £%5DT, —1.2816 =

x;?’, Thbb, z—=—3.408

512 @ P(0.0< Z < 2.0) =P(Z > 0.0) — P(Z > 2.0) = 0.5000 — 0.0228
=0.4772, @ E[W]=E[X]+ iE[Y]=0.0+1.0=1.0, V(W) = V(X) +
IV(Y)=1.0+43.0=40, L7#>T, W~N(1.0,4.0), @ Z =220~

2.0
N(0,1), L7 TP(|W —1.0| > 2.0) = P(W — 1.0 < —2.0, W — 1.0 >
2.0) = P(W < —1.0) + P(W > 3.0) = P(¥30 < =L2=10) 4 p(30-L0 <
W-10) = P(Z < —1.0)+P(Z > 1.0) = 2P(Z > 1.0) = 2x0.1587 = 0.3174
513 P(X>Y)=P(X-Y >0) 20T X -Y O5hizkH2, X ~
N(0,11/25), Y ~ N(=1,1) THIHDT, X —Y ~ N(1,36/25) &% b,
L7225 T, Z———= ~ N(0,1), P(X - Y > 0) = P(X_ —

\/36/25 N

) =P(Z > —5/6) = 1 — 0.2033 = 0.7967

-1

\/36/25

FE6EMEL  (MEIX 100 ~ 103 <—)

6.1 WL IV L, BEEEDL S ITE, KHAOFHHC LIRS H 5 D0
EHTHLHID, FFEEH 5o T0LFEDB ORI EED AR,
R 2 /N EE S 5 WREED D 6

6.2 RV 7, BEOTHEL 26, AT ORI (6.4) 25 7, BEATEOGEUT
(6.7) 75 26/9, 72, ((4—3)/(4—1))(26/3)=26/9 L7V (6.7) Zili7= ¥
6.3 @ HEAFHE® X #35L X ~ N(480,320%/64), FEHE(LORALS
Z = (X — 480)/(320/v/64) ~ N(0,1)c £>7T, P(450 < X < 500) =
P(-0.75Z<0.5)=0.4649, @ P(X =520)=P(Z = (520—480)/(320//n))
£0.05 &% 5 59 % n 2RO LV, FEERAGMERDS P(Z 2 1.6449) =

mEmmEEs | 15



0.05 TH2HDT (520 — 480)/(320/+/n) = 1.6449 % n IZOWVTHL & n >
173.1645, LEGEFEARADORE S n =174

6.4 EAEHERFSEEY S LTHE, P(S2400) £0.05 £%hbE) % n &
KoMEL v, (n—1)S%/320° HHE n—1 OF A4 2 FHATIHED) DT,
P((n—1)5%/320% = (n—1)4007/320%) < 0.05 #iii7= ¥ n 2K AR TH
5o FRNTINIZIZRET 20D T, n IZB L TERRAEZITIo n=21 DL &, 20x
400%/320° = 31.25 TH ), 711 2F5H54i 75 P(2058%/320° 2 x5 .05(20)) =
0.05 727 x305(20) & 31.41 TH 2 DT P(208%/320 = 31.25) >
P(205%/320 = 31.41) = 0.05, FFKICLT n =22 & & P(215%/320 =
32.81) < 0.050 & o TUELEADKE S1F n =22

6.5 P(S7/S2225)<0.05 L%5 L) BE2DEADKES (n) #RkoN
Fdv, §2/52 I3ABEE (8,n—1) ® F 554512569 T, M 6.4 LA n
EBIMATHE, n—1=18 D& & P(S7/55 2 2.5) > 0.05, n—1=19D
& & P(S1/S3225)<0.05 &b, EoTC, RERERADOKEEIE n =20
66 @ z=1509 @z=270, @ Pz <X <2885 =P(X >z)—
P(X > 28.85) = P(X > z) — 0.025 = 0.925 % DT x = 7.96

6.7 @ PUOmEEEH (X - EX])/\/V(X) = (X —1)//2/2500 —
N(0,1) DT N(0,1), @ P(X < z) = P(X —1)/,/(2/2500) < (z —
1)/4/(2/2500)) = P(Z < —1.96) = 0.025 %D T (z — 1)/,/(2/2500) =
—1.96 12X Y £=0.94456, @ P(0.98 < X <1.05)=P((0.98—1)/,/(2/2500)
< (X —1)/1/(2/2500) < (1.05—1)/+/(2/2500)) = P(=0.71 < Z < 1.77) =
1-P(Z>0.71) = P(Z > 1.77) = 1 — 0.2389 — 0.0384 = 0.7227

68 @ EX| =E E _2:31)(1} = %E;E[Xi} = %_233 =3 Q@VX) =

1 1\> & 1\* 2 25 -

v (ﬁg}lxi) = (5) EIV(Xi) = (5) Y25 = 5 ® P(X <0) =
P((X —3)/y/25/9 < —3//25/9) = P(Z < —1.8) = P(Z > 1.8) = 0.0359,
@ P(X >z)=P((X -3)//25/9 > (z —3)/1/25/9), P(Z > 1.282) = 0.1
DT (v —3)/\/25/9 = 1.282 5 x = 5.137

69 @z =3365 @z =-2262, @z = -2120, @ =z = —2.015,
® P(0.0< X) =05, ®P(-1.35<X)=0.9

6.10 @ N(u,0%), @ N(u,0%/n), @ N(0,1/n), @ x*(n), ® x*(n—1),
® N(0,1), @D t(n—1), ® x*(1)

6.11 X; ~ N(35,10%) 205, X ~ N(35, (10/+/25)?) = N(35,2%), @ P(X
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> 34.6) = P((X —35)/2 = (34.6 — 35)/2) = P(Z = —0.2) = 1 — 0.4207 =
0.5793, @ P(X =< 34.2) = P((X —35)/2 < (34.2 - 35)/2) = P(Z <
—0.4) = 0.3446, @ P(34 < X < 35.5) = P((34 — 35)/2 < (X —35)/2
< (35.5 —35)/2) = P(=0.5 £ Z £0.25) = 1 — (0.3085 + 0.4013) = 0.2902
6.12 X ~N(u,7.2%), n=81%56, X ~N(u, (7.2/v/81)?) = N(u, 0.8%)
ERY, P(IX —p/>1)=PX-p>1,X-pu<-1)=PX —p>
D+PX —p < —1) = P((X — p)/0.8 > 1/0.8) + P((X — p)/0.8 <
—1/0.8) = P(Z > 1.25) + P(Z < —1.25) = 2 x 0.1057 = 0.2114

6.13 @ X~N(i,4.2%), n=36 25, X~N(u, (4.2/v/36)*)=N(u,0.7%)
&Y, P((X —p)/0.7] < 1.96) = 0.95, P(|X —p| < 1.96x0.7) = P(|X —
pl < 1.372) = 0.95 &7 ), FEHE 0.95 TRAREIL 137250 Th b (GRED
1.372 5D B % BHERIZ 0.05)0 @ P X —p| <1) =0.95 £ %25 n 2K b,
P(|X — pl/(c/v/n) < 1.96) = 0.95, P(|X — p| < 1.960//n) = 0.95 25,
1.96(c/y/n)=1 LEWT, HREAEZM L, /n=1960 L%V, 0=4.2 %
AT 2L, n=(1.96x4.2)% =67.77, L72h>T, 68 MOERIPLETH b,
6.14 P(118 < X < 125) = P(118 — 20 < X — 20 < 125 — 720) —

P 118720 X77§0 < 125-T20 P(—0.2 < Xfm <05 1
(\/72015 = J120t3 = \/720%g) - (7 = \/@ )=1-

0.4207 — 0.3085 = 0.2708
6.15 X ~t(8) DL X, P(X<a)=0.05 £ %5 o 1% —1.8595 Th b, T 4b
5, P(3X +2< —1.8595%342)=0.05 2 DT, y=—1.8595x3+2=—3.5785

£7EHEE O (REIE 122 ~ 126 <— )

7.1 EERE0.9 & 0.95 DFEHIXEIL, (7.213, 9.187), (7.024, 9.376)

7.2 fEHER%%0.9 £ 0.95 OREEXENL, Fh2h, (8.634, 12.366), (8.213,
12.787)

7.3 SRS 0.9 & 0.95 DEHEXMIE, ZhEN, (7T12—1.6449x357.4/+/4271,
T1241.6449x357.4/+/4271) = (703.0,721.0), (712—1.9600x 357.4/+/4271,
712 4 1.9600 x 357.4/+/4271) = (701.3,722.7)

7.4 AT L EAEMEREI, TR, T=—0.125, 5% =2.3913% 5
T2 0.9 & 0.95 ORI, Zh2h, (—0.125—1.7959 x 2.3913/1/12,

mEmmERs | 17
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—0.125 4 1.7959 x 2.3913/4/12) = (—1.365, 1.115), (—0.125 — 2.2010 x
2.3913/4/12, —0.125 + 2.2010 x 2.3913/v/12) = (—1.644, 1.394)
7.5 EHEFRE0.9 & 0.95 DEEXEIL, FhEh, (1.565, 6.740), (1.405,
8.063)
76 (n—1)s*/x2pn—1), (n—1)s*/xi_apn—1), n = 12, & =
2.3913, %OT, BEHRE0.9 & 0.95 DEEIXEIE, Theh,

(11 x 2.3913%/19.68, 11 x 2.3913%/4.57) = (3.196, 13.764),

(11 x 2.3913%/21.92, 11 x 2.3913%/3.82) = (2.870, 16.466)
7.7 FHEFRE0.9 & 0.95 OFEHEXEIE, FhFEh, (0.593, 0.747), (0.578,
0.762)

7.8 @ L=X"exp(— Zi}%) @ Loxfesh N T LTERLE

Cr Dy BT g, chE A OWTHECE A= S N =7
pY 1_1)\2 ni=1

7.9 @D E[X]=E[(1/3)X: + (1/3)X2 + (1/3)Xs] = (1/3)E[X1] + (1/3)E[X2

+ (1/3)E[Xs] = p, @ E[X] = E[(1/6)X) + (1/2)X2 + (1/3)Xs] =
(1/6)E[X1] + (1/2)E[Xz] + (1/3)E[Xs] = u, @ E[X] = E[(1/2)X) +
(1/4) X2 + (1/5)X5] = (1/2)E[Xa] + (1/4)E[X2] + (1/5)E[Xa] = (19/20)p,

@V(X) = ((1/3)X1+(1/3)X2+(1/3)X3) (1/3)*V(X1) + (1/3)*V(X2

+(1/3)°V(X3) = (1/3)0%, ® V(X) = V((1/6)X1 + (1/2)X2 + (1/3)Xs)
= (1/6)*V(X1) + (1/2)*V(X2) + (1/3)*V(Xs) = (7/18)0”

710 QEX]=p%0TO, @EX ]—u DT O, @E[ X)X %D
T X, @V(X) < V(X) 20T X, @Ewl_l%(ﬁf_T Ew, PR
DODARHEER L% HDT O, © MilE @#Tnﬂ)d\ét; ké: Zﬁ%m
=EAAMHEEELROT O

711 @ E[S?| = 0® ZDT E[S*?] = ((n — 1)/n)o* X0 12X X, @
E[$?] =02 DT O

712 @ X ~ N(u, 32/25) DT (X —p)//32/25 ~N(0,1), @ P(|X —
M|/\/W < 20.005) = 0.99 DT (T—20.005 \/m,f-l-zo.oom/%) =
(8.05 — 2.5758,/32/25, 8.05 + 2. 575&/32 /2 = (6.50452, 9. 59548)

713 @ X ~ N(u, 02/12) DT (X — p) /\/02/12 ~ N(0,1) 12k
(X — p)//S2/12 ~ t(11), @ P(|X — M|/\/W < to.os5(11)) = 0.90 %
DT (T — to.05(11)1/52/12, T + to.05(11)1/52/12) = (12.6 — 1.7959,/9/12,

12.6 + 1.7959,/9/12) = (11.045, 14.155)

)

]



714 @ X ~ N(u,0%/400) DT (X — p)/y/02/400 ~ N(0,1) 12 &
D (X — p)/\/S?/400 ~ (399) = N(0,1), @ P(|X — u|/+/5?/400
20.025) = 0.95 % DT (T — 20.0251/52/400, T + z0.0251/52/400) = (2.56 —

1.960+/42 /400, 2.56 + 1.9604/42/400) = (2.168,2.952)

7.15 @ (n—1)5%/0” ~x*(15), @ P(x5.05(15) < (n—1)S%/0* < x5 05(15))
=P(7.26 < 15 x §%/0? < 25.00) = 0.90 %D T, (15 x 2/25.00, 15 x s*/
7.26) = (15 x 1.44/25.00, 15 x 1.44/7.26) = (0.864, 2.975)

716 @ X ~ N(u, 0%/4) 0T, (X — p)//o2/4 ~ N(0,1) 2k b,
(X = w)//S2/4 ~ t(3), @ P(|X — u|/\/S?/4 < to.05(3)) = 0.90 DT,
(T — to.05(3)\/s2/4, T + to.05(3)\/s2/4), T= (3.9+1.1+0.1+0.5)/4 =
1.4, s = (1/3)(3.9% + 1.1 4 0.1 + 0.5% — 4 x 1.4%) = 2.947 12 & D,
(1.4 — 2.3534,/2.947/4, 1.4 + 2.3534,/2.947/4) = (—0.62, 3.42)

717 @ (6 —p)/Vp(1—p)/n ~ N(0,1), @ P(|p—pl/\/B(1—p)/n <
20.025) = 0.95 ZDT, (p— z0.025 VDP(1 —p)/n,p~+ z0.025 V/D(1 —p)/n) =
(0.345—1.9604/0.345(1 — 0.345) /536, 0.345-+1.960,/0.345(1 — 0.345) /536)
X0, EHEXHOLRIZ0.385, @ EHEKEO THRIZ 0.305

7.18 @ E[Y] = ElaX1 + bX3] = aE[X1] + bE[X2] = ap + bu = (a + b)u
255, £oC, Y PARIEERTH LM, a+b=1ThHb, QV(Y) =

E[(aX1+(1—-a)X2—p)*] = E[(a(X1 —p) + (1 —a) (X2 —p))*] = a®E[(X1 —
)2]+(1—a)2E[(Xz— 1)? =0o(a®+(1—a)?) 5. FHERKNT S a
BRDDIOIE, FRE o THST AL, dV(Y)/da = 0*(2a —2(1 —a)) =
o2(da —2) & ;50 AV(Y)/da =0 %< &, a= :1/2 185,

719 T+z,p0/yn, T=612, 0 =5 n=49,

90% @ 61.2+1.6449 x 5/3/49 % DT, (60.025, 62.375)

95% © 61.24£1.9600 x 5//49 % DT, (59.80, 62.60)
720 ((n—1)s*/xa2(n = 1), (n = 1)s?/xT_4po(n—1)), n = 15, s* =
3.6,

90% : (14 x 3.6/23.68, 14 x 3.6/6.57) = (2.128, 7.671),

95% . (14 x 3.6/26.12, 14 x 3.6/5.63) = (1.930, 8.952)

7.21 T tt,,5(15)s/y/n, T=10.2, s*° =84 (s=2.8982), n= 16,
90% : 10.2+1.7531 x 2.8982/+/16 % DT, (8.930, 11.470)
95% : 10.2+£2.1314 x 2.8982/4/16 % DT, (8.656, 11.744)

7.22 p2,/0\/Pd/n, p=45/300=0.15, n = 300,
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90% : 0.15+ 1.6449 x 1/0.15 x 0.85/300 % DT, (0.116, 0.184)
95% : 0.15 £ 1.9600 x 1/0.15 x 0.85/300 % T, (0.110, 0.190)
723 @ 2p @50 @X L X, @X, ® Lo
724 Z 13X, Y OMBEETHL, Z=aX +bY +c 2% p ORRIEEE
%DT, p=E[Z] =E[aX +bY +¢] =aE[X]|+bEY]|+c= (a+b)p+c
ElB, Thbb, a+b=1, ¢c=0 TRITNE RS %W,

RATZE, Z=aX+(1-a)Y %Y, BAFHERD a FRKDO D,
V(Z) =a’V(X)+ (1 —a)’V(Y) =0°(2a> —2a+ 1) =20°(a — 3)* + 10°
L%hboa=13 TV(Z) BRMNHEL, 0T, p O BHBBARIEEEIT
Z=3X+3Y &%b,

7.25 (45— 2.5758,/22/81,45 + 2.5758,/22/81) = (44.4276,45.5724)

ESEMET (ML 155 ~ 162 ~— )

81 Ho:p=120, Hy:p>120 £ 3%, a=0.01 Tix, =135 < 143
72206 Ho %R a=0.05 TiE, T <136 722°5 Ho % 4kilc a =0.1 T
&, T>132 245 Hy Z3EH,

8.2 3=P(X <136/H1) = P((X — 1) /(0/+/n) < (136 —140)/(20/2)) =
P(Zn < —0.4) =0.340 a = 0.01 D& 13, § = P(Z, < (143—140)/(20/2)) =
P(Z, <03) =062, L7=?>T, gldLh k&< %%,

83 @ |t| =567 THr00, u="T40 THEHENL, |t| =1.67 THIH
5, p=0630 FIFRENL, |t| =233 THEDH, p=0690 FFEHINL,
@ u D 95% EIEX L (623, 687) TH Do Ho: =630 &\ EFZT
BZORMBIZA2TWD DT, HFIIFRIRE NS . HHOEHEZRET 2556
3, BHEEEICE > THET 413 2HHETH 5,

8.4 HLUMOPIREELY u &L, Ho:pu =809, Hy:pu<80.9 &iEWT,
Hy #ET 5. 5% OAEAKIETIE, T = 62.5 < 80.9 — 1.6449(18/10) =
779, £oC, Hy 2FH, 1% OFEAKETS Hy BWEHIND Z & ZHfEr
0 X

8.5 @ HADEFHEELE py, KEOFEPHEERE py &35, Ho:
wy = pu, Hi :pyxpo 2MET 5, 7= 05, n1 =ny = 11, 75 =



1.218, Ty = 3.055, s = (38.14—11x 1.218%)/10 = 2.182, sfy = (117.10—
11 x 3.055%)/10 = 1.444 L7 5, 1% OHEAKETIE, |T7 —Tu| = 1.837 >
20.0051/2.182/11 + 1.444/11 = 2.5758 x 0.574 = 1.48, £ -, Ho % ZH,
HADBEROFHEOMIEEREDN D Do

@ Ho:ps 2 pu, Hi:pg < po 5% OFBKRETIE, T — 20 =
—1.837 < —1.6449 x 0.574 = —0.944, £ -TC, Ho %#FH, HEAOKEFED
FEH D) AKEDZFEN LD E WV B,
8.6 TAGHEMALE L p &L, KaiE Ho:p= 0727 (£7243, p £
0.727), Hy:p > 0.727 &3 Th, p = 7500/10000 = 0.75 % 2z IZfAAL T,
z = (0.75 — 0.727) /,/0.727 x 0.273/10000 = 5.160 20.01 = 2.3263 7225,
BIS 22 2 =5.16 > 20.01 LT %0 1% ORBEAIET, T OO
PEEOSD L) Emn LTS5,
87 O, @X%, @X%, @O
88 @ Ho: u=190, @ (T— po)/y/o2/n = (101 —90)/,/102/4 = 2.2,
@ @, @ 2.2> zp.025 = 1.960 DO TIEH, B 2.2 < 20.005 = 2.576 %D T
FRE N5,
89 O Ho:p=0.5 Hi:p<05, @ (0.41—0.5)/1/0.5(1 —0.5)/100 =
—1.8, @ N(0,1), @ —1.8 < —20.05 = —1.645 DT O
810 @ Ho:pu =35 Hi:p <35 @ (1.218 —3.5)/,/2.812/11 =
-5.12, @ t(10), @ —5.12 < —t0.01(10) = —2.7638 DT O
811 @ Ho:p=35 Hi:px35 @ (29-35)/\/22/25=-15 @
N(0,1), @ —1.5> —20.025 = —1.96 DT O
8.12 @ |642 —637|/1/361/289 + 961/225 = 2.13, @ N(0,1), @ 2.13 <
20.005 = 2.576 % DT X
813 @ z= (T — po)/(o/v/n), T =20, n =36 DT, z = (20 —
18)/(7/V/36) = 1.714 > 1.645 = z0.050 £ 2T, Ho BFEHENL, Q 2z =
1.714 < 2.326 (= z0.01) 2°5, Ho RSN 2, @ FHEMSA N(u, o)
TOHEKE o OREDOTALIE P(X — wo)/(c/vn) > za) = P(X >
Ho + 2za0/\/n) = a 5, X > po+ zac/n EEDe po =18, 0 =1,
n =36, 2005 = 1.645, 2001 = 2.326 fCAT 5 &, HEAKUE0.05 BL
0.01 DT DL,

0.05: X > 184 1.645 x 7/4/36 = 19.92
0.01: X > 184 2.326 x 7/4/36 = 20.71

mEmEgs | 21



22

Mo N, JFEAGEASE L < vy ORARGEHATIE L) & &1, IR & 2809
BIERTHHDT, WIEFHD D & T, X HHEIHIC A BHERZ ROIUL L,
HEKEEDT0.05 D& EOBRENEP(X > 19.92) = P((X —22)/(7/v/36) >
(19.92 — 22)/(7/4/36)) = P(Z > —1.78) = 09625 L% b, ¥/, A&
KHEDS 0.01 O & EDOBENE P(X > 20.71) = P((X — 22)/(7//36) >
(20.71 — 22)/(7/+/36)) = P(Z > —1.11) = 0.8665

814 ®z=287, s=17, n=12, Ttt,ss/y/n =287£2201x7/V12 »5
(82.552, 91.448)c @ Ho:pu =83, Hy:p>83, t= (T —83)/(7/V12) =
(87 — 83)/(7/V/12) = 1.979 > 1.796 = to.05(11)0 &> T, Ho IZFEHIS M,
FHITLEDT L V2 D,

8.15 Ho:pi=po, Hy : i 1290WTC, Z=(X1-X2)//S?/n1 + 53 /n2
~ N(0,1) &% b, 71 = 33, s1 = 10, n1 = 160, T2 = 33.6, s3 = 12,
ns = 180, a = 0.05, z = (33 —33.6)/,/10/160 + 12/180 = —0.6/0.359 =
—1.671 > —1.96 = —z0.025 % DT, Ho 3N SN 5,

816 Ho:p=1/6 (=0.167), Hi : p > 1/6 I22WT, p = 54/240 =
0.225, o =0.01, z = (p — 0.167)/,/0.167 x 0.833/240 = (0.225 — 0.167)/
0.0241 = 2.407 > 2.326 = z0.01 % DT, Ho XEHESH, 6 DHIIHL TV
EWVR D,

8.17 Ho:p=0.7, Hi:p<07I22WT, p=2070/3000 = 0.69, o =
0.05, z = (p—0.7)/,/0.7 x 0.3/3000 = (0.69 — 0.7)/0.00837 = —1.195 >
—1.645 = —20.05 DT, Ho 3RS, 70% L hDHwniidwnz zwn
8.18 Hy:pu=060, Hi: px601220T, T=(59456+62+61+57)/5 =
205/5 = 59, s* = ((59 — 59)% + (56 — 59)% + (62 — 59)% + (61 — 59)? +
(57 —59)%)/4=(0+9+9+4+4)/4=26/4=6.5, s=2.55 a=0.05,
t = (T — po)/(s/v/n) = (59 — 60)/(2.55//5) = —1/1.14 = —0.877 >
—2.776 = —t0.025(4) 2 DT, Ho IRIREN, HKWTHEAEH THVEIFWV R
i,

8.19 @ \2/;51/7126 =1, @ to. 025(15) =2.1314, @ ®INT %,

820 @ %—25 @ t0.025(90) = 1.9867, t.025(100) = 1.9840 %D

T, t0.025(99) (£ 1.9840 X N /NE WD h L D EWEx & %, @ FEHT %,
821 @ \/1% = —1.7778, @ t0.05(15) = 1.7531, @ HHIT %,

822 @ %5108 __ —9 @ z01 =2.3263, @ FINT %,
+/0.5(1—-0.5)/10000




823 @ ; (5+6) 55, @ 5B8+6+9+6+4+3+1+4+5+
7) =53, @ 5+((8-53)+(6—5.3)>+(9—53)+(6—53)>+ (4 —
53)2 4+ (3-53)2+ (1 -5.3)2+ (4 —53)2 + (5 - 53)% + (7T - 5.3)%) =
(8 + 67+ 9%+ 6% +47+3° + 17+ 47+ 5+ 7° - 10 x 5.3%) =
5.789, @ (5.3 —2.2622./5.789/10, 5.3 4 2.2622./5.789/10) = (3.58,7.02),

® Els = 2231 © toos(9) = 1.8331, @ HHT 2.

824 @ EHM63LY, (n—1)S?/o* ~x*(n—1) DT, P(Xia/g(n—

1) < (n—1)8%/c% < X§/2(n—1)) =1l—-a &%%, a=005 n=20,
Xi_a/2(n—1) =891, X2 ,5(n—1) =32.85, L7z >, P(1952/32.85 <

o? < 19S2/8.91> =095 L& 50T, o° OEFRE 0.95 DEHFEIXE I

(1952 /32.85,1952/8.91) = (121.46,447.81), @ JFEEFH O DL & T, 195%/190 ~
X2 (19) DT, Mgkl 19s2/190 =21 L% b, ZOfEE, x3.025(19) =
32.85, XG.075(19) = 8.91 % IL#KT %, 8.91 < 21 < 32.85 DT, JFHHEALFH
EIEHITE 0,

8.25 @ EAFH T=(11+3+4+1+5+4+3+8+6)/9=>5, BARM:
s? = ((11-5)*+(3-5)"+(4=5)*+(1-5)*+(5-5)" + (4*5)2 (3-5)"+

(8=5)2+(6-5))/8 =9, @ Zn = V/n(X —p) /o |&, BHEIEBL N (0,1)
WHED e & &, FRERE0.95 (a=10.05) 1 Jﬁé 20.025 DABIZIEH 30
FED 196 THH,T=5 n=9, s°=9, 02 =225=15°THHDT, &
TSR, Txz0 00/y/n=5+1.96x1.5/3 =5+0.98 2551 T % &, 4.02
BLU5.98 L%k, Lo T, BHRE0.95 DEHEIXEIL (4.02,5.98) T
Hbo @ T, =/n(X—p)/S &, HHEn—1 O t DAY T THHE
8(=9-1) %0DT, EHEFRE0.95 (a=0.05) IZF 5 t,/2(8) DMHIT ¢ 55
HEED 2306 THEH,T=5, n=29, s>=9=3>THoHDOT, FHERFIZ
Tdta,2(8)s/v/n="5+£2.306x3/3=5+£2.306 25T 5L, 2.694 B
W7.306 &£7%%, L7chioT, FHEMRE0.95 DEHEIXEIE, (2.694, 7.306) T

Hbo @ Ho DFEHIFIL X > 6+ 20.051/2.25/9 = 6+ 1.645 x 0.5 = 6.823,

Lo, #IE H ob LT P(X > 6.823) = P( X1 L 68237
\/2 25/9  /2.25/9
P(Z > ~0.36) = 1 —P(Z > 0.36) = 1 — 0.3594 = 0.64

8.26 @E:lix¢:64/16:4, 822453(%.,@)2:%(%%2,
i=1

n = n—1 !
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nT’) = 1=(316 — 16 x 4°) =4, @ /n(X — pu)/S ~t(n—1), to.02s(15) =
21314 5, P(—2.1314 < /n(X — p)/S < 2.1314) = 0.95, T %&bb,
P(X—2.1314xS/v/n < p < X+2.1314x5//n) = 0.95 £ % %o LI2H 5T,
(T—2.1314x 5/\/n, T+2.1314x 5/\/n) = (4—2.1314x2//16, 4+2.1314 %
2//16) = (2.9343,5.0657), @ JFHEMRHNO D LT /n(X —3)/S ~t(n—1)
E% B toos(15) = 1.7531 < /n(z — 3)/s = 4(4 —3)/2 =2 % DT, Ji
A % A EKHE 5% CEHT 2, @ (n—1)S%/0® ~ x*(n— 1) &DT,
TR DOL LT (n—1)5%/5 ~ xX*(n— 1) L% %o x3.95(15) = 7.26 <
(n—1)s%/5=15x4/5=12 L%V, HERRZIFIRT 5,

FEOSEMAE (MM 187 ~ 191 <—7)

91 r— é}l(xt— /\/2 (X, — gi]l( _v)y = (él(xt_
X)
(Y, -Y) / é)l(xt —Y)2> x %i(Xf _7)2/231(1@ V)2 =

(FE)  (2.16) £V 7 = s4y/(s28y) T, (9.9) 13 B = s4y/s2 Zh5,
r=0(ss/sy) EHBEZEZTE X\

02 £ (¥i-VP= B (n-T)+E-V) = Betr2 S ai-T)+
B-7% 227, Se=0 SeaXi=0ckEias, S
V)= Be(a+hXi-V) = (@-V) Be+fNeXi=0 kb, £oT,
él(?% -Y)? = éle? + él(?; _Y)?

93 @ a=05 =09, @ s>2=0486, @ Se(a)=0.506, Se(B) =
0.090, @ a & 3 ot fix, #hzh, 0988, 100, £>T, Hy:a=0
EHEEKEE 5% TR, Ho: 8 =0 3FEAIE 1% THEH, (5) R?>=0935
9.4 Hy:B=1%WeETbrooekii (3—1)/Se(3) ToY,



XEBE n—2 Ot 546D, B=08 THY § D tfliix §/Se(F) = 2.5
ThoHDT, Se(B) =032 £oT, (3—1)/Se(f) = —0.625 £%5DT,
Ho: B =1 3FHKIE 5% THRIREN S,
95 @ logX: = z¢, logVs =y LHEFT A, 7 = 6.08, ¥ = 5.46,
thtyt = 930.08, %]a:? = 1036.64, thtyt — nzy = 0.3498, th% —nz’ =
1.0941, 3 = 0.3498/1.0941 = 0.320, & = 3.516, @ s> = 0.007922, @
Se(@) = 0.5177, Se(B) = 0.0851, @ & & 3 ot flx, #hEh, 6.79,
3760 Ho : oo = 0 BXU Hy : =0 13& b ICHEAE 1% THEEH, G
R? =0.3519

BONTAEROBEIRIZOWT | 8 DR/ 2 @25 0.320 (T74bb, A
i A GDP 5125 0.320) THADT, GDP 5 1% L& L-L &, i
AR T 0.320% ¥ 25 2 L1l b, HEEMEDS T XD/ EVE WS Z LI,
JEild GDP 0¥l (T72bb, REA) KhIWEGEncven) ez
RS 5,

9.6
t Y: X | X2 Xy, Y2 OV er €2
1 4 3 9 12 16 4 0 0
2 1 -1 1 -1 1 0 1 1
3 0 0 0 0 1 -1 1
4 1 1 1 1 1 2 -1 1
5 4 2 4 16 3 1 1
#EF | 10 5 15 20 34 0 4
DT, X=1, Y =22E5615,
iXth—nXY
PO 20—5x1x2 [ —
@ g= =L -= 5i1i1:1, =Y - pX=2-1x1=1,
X? —nX’ -
Ee? 4 5
@R =1- " =1 =2 =074, @ =

Y 7
—2 \V15—-5x12
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5 2
\/%20.365, Se(a)= |s2 (l + Xi) —\/§ (%J“m)
TN XE-nX
t=1

= \/g =0.632, ® t0.025(5—2) = 3.182 DT, a lZ2WTI (G—to.025(n—
2) x Se(&), &+ to.o2s(n —2) x Se(a)) = (1 —3.182 x 1/2/5, 1+ 3.182 x
2/5) = (—1.01,3.01), B122WTIE (B—to.025(n—2)x Se(B), B-+to.0as(n—
2) x Se(B)) = (1 —3.182 x \/2/15, 1+ 3.182 x /2/15) = (—0.16,2.16),
® n=>5, s> =4/3, x0.005(5—2) = 12.84, X0.995(5—2) = 0.0717 % DT,
((n —2)s%/x0.005(n — 2), (n —2)s*/x0.905(n — 2)) = (4/12.84, 4/0.0717)
= (0.312,55.79), @ HEKYE 10% TS Ho: =0, VAL H; -
B30 ABET Doty = B/Se(B) = 1//2/15 = 2.739 > to.05(5—2) = 2.353
BOT, HEKE10% CRIGE Ho: B=02FEHT5, £oT, X 1Y
WCHEERHZTnbEnZ D,
9.7 Qui=Xi—X, y; =Yi—Y LECE, B, (9.9) 25,

o YTy awm
B=" =0+ =
=1

n

-

=0+ Elwiui

M=

1

.ﬁ.
.

2P, w = xi/;i]lx? TH b, ix —0 BOT ﬁjlwi —0 LD,

B3 = Blo+ Swiw] =5+ X wibfu] = 6

V(B) = V(B + éwiui) = V(élwiui) = éwwiui) = g}lw?\/(ui) -
o2 Zilwf = J2/i§1x?, 2 OHOHEAITEM 4.3, 3 DHOHENITEH 4.8, 4
SHO%RIIEM 431285, $72, i wi =1/ f) x? \ZHER,

@ (8- B)/Se(B) ~ t(n —2) =D )ﬂﬂﬂfinﬁ@% LT (B —1)/Se(B) ~
tn—2) &% 5, (6—1)/Se(3) = ( 5 —1)/2 = 1.75 > to.05(18) = 1.7341
% DT, HEKHE 5% TR ENT 5,

9.8
n n
Y (Xi-X)(Vi-Y) X XiYi-nXY
@ B _ =1 _ =1 — 80-10x2.0x0.5 _ 9
1= n - T - 50—10x4 - <
Y (X -X)2 X2-nX2



Y -3/ X=05-20x20=-35

10 _ /10
6 4

Bo
@ s
S

5
8

i‘

>

= 2 = s _ V/10/4 _
el = = = =0.25
\/Z(Xi,Y)Q \/z:Xiz*"Yz V10
t=|Z] =8.0 > to.05(8) = 1.8595

t= 292101 — 4.0 > t9.10(8) = 1.3968

0.25

L7282 T, WM S HEARE 10% THEASNL,

n n
, AN &0 BY XFonX?) )
— i=1 _ i=1 _ 27 x10 _
@ R = - T 47.5—-10%x0.5%x0.5 8/9
(V;-Y)2 YZ-—nY?
1

3

INgE]

F10EME (HEIE 217 ~ 219 *—2)

., Zei/n—k) 4/(5—2)

0.1 &= Ai(iy?—n?ﬂmn—l):]f7@4_sxzaﬂ5_1):
13 -
QI:&TQ

(et—ei—1) 2 2 2 2
DWW =2 _ 0=+ (= (1) + (=)= (=D)*+((=1) 1)

i e7 4

:9/4:2.25t:1

10.2 @ E@MICIE, B XIE, y WEERZRTTH L, TOMEIL, Fil
BREETIAR E SRIEROBBEE R 5N b, FELARDRZ 2 L A%
FODEEL OB FERT, 22 TIRRELAAZENBEIH EZ 2 T
%o BRDMR EHUTH S BEEMY 2T BB 0WBIIHR 2, Lzt
T, }1>0, m<0&%BETTH5,

Qe[@ Y |#1[0H |Hizrx, [@ L |70l |#H2s.

el@r |H1[@% |MWr2rx, [@ L |7 y[® x10 M | #2252,

@ R, R’ BHERoLTIRE Y ARTRET, 0L 1 LOMOfiZELY,
LIS AL TEFEDIZ L, 0TS T E D IFEVE WS 2 &
%h, TIZTIE, 0.8539, 0.8422 LEEARDLTIET Y AIEF IV L iTwn

mEmmERs | 27



RWVHS, BRICTENE W R 2\, DW 33O RGIAHE A S 5 7 v
R, 0L 4ADBOMEE LD, 0130V EIEORGIME, 4 150w EEDR
FIMER, 2 miteo & ERFMAME A L L g s b, 22 Tld, DW = 0.3082
N, MEEEITOE, n=28, KK =k—1=2D&& dl =1255 5DT,
0.3082 < dl % DT, WSPIZIEDRYIMED B 5 L HES NS,

@ Ho:81=0, Hi : 51 X0 OBEICL 2 &, ¢ il 5.978 T, Wiz
DEEZOEMHE25 O t HAiD 2.5 % H.2.0595 L ) KEWDT, Hy 2%H
T&2%, £oTC, EINBTHAIMZ L EHEIMZDLEV) ZEFVEZDL (I

W), 72, Hy:v1 =0, Hy : 150 OMEICE A L, t EIZHHET
0.378 % DT, MMAMED L TOHME 25 D t 574D 2.5 % & 2.0595 & 1
KEVWDT, Hy #FHTER . LoT, FITEIEA DL LIREDI IR B2
WAHDPHETE 2\ (EPAPHBICE RV,

® DW 70.3082 £k, MEHEICEORFIMENH S LHEEN L, L
7e3o T, MER OB s RIRBHEOBERESEL CHEE SN (£
COYG, WMEESNS) OT, HEIHOBEZBRIEL (A5 NME0,
103 Qel@ Vi | 1[0% |HzrLx, (@ L |7 3][@% |#Ma
%o

e[l@r |H1[@% |MWzrrLE, M100X 12 [®% | Wz D,
@ CELLABOHERIBEONTZOT, EHEDPPEMNI TV v, F
NENDRBDOFFEMDP R EB Y IZh > TWTIEL L, KEMEICL->T,
to.025(25) = 2.0595 < 7.06 £V, B0 AHIEENL, LA 5T, B2 >0
PHRETIZHOND, LL, 92 =0 ZFEHTE LR VWDT, v OFF5 %
ETHIEIFTERV,
@ DW #70.2778 LRV DT, FEHORYIAHEZ ZEICANTHE LK
TRETH 5D,
104 @ (Bo — Bo)/Se(Bo) ~t(n—2), n =17 %DT, REFEHOb LT
Bo/Se(Bo) ~ t(5) 7250 5/vVA =25 < to.025(5) = 2.5706 % DT, IR
MEEHTE 2V,
@ (B = B1)/Se(Br) ~ t(n = 2), n =7 %OT, REFHOL LT (B —
1)/Se(Br) ~t(5) £ bo (3—1)/vV1.0 =2 < to.05(5) = 2.0150 DT, %
ARG 2 ZERT E v,

28



£ 11 BRE (WHEIE 247 ~ 249 *—7Y)

111 @ FERYIGHTZ v, IHERAIDSER S 7B 2 fefb L,
EL, FNCEDSEFMEL . @ HELITOT — & RHIH» O WHE MY
feEL, ZHCESETFUEITH. @ HWEMEOHELIZBWT, AR
AL E LCIRE, BIZBIRIICEET 5, 2 LT, ZOHEEMEEHE
ETIUL, FlE EDITHBOME L FITTE %,

112 2 (NLv oAy - 5F—) CEALERCELIA, B2 (2
JAYR) WZERTDEVWHIFHINY — R 5N D, (11.3) 12DV TEME
SNTFHPEEFEARINEE 6 ITREN TV D,

*x6 (W7 2 1)
2007 41 A 2008 £ 1 A | 366.0 || 2009 £ 1 A | 375.4
2 H 2 H | 366.6 21 | 376.0
3 A 3H | 368.6 3H | 375.7
4 H 4 A | 370.7 4 | 375.3
5H 5H | 3735 5H | 375.3
6 A 6 H | 375.2 6 H | 375.5
7H | 357.7 7TH | 375.8 7H
8 H | 363.3 8 H | 373.8 8 H
9H | 367.5 9H | 373.3 9 A
10 H | 365.8 10 H | 375.1 10 A
11 | 364.6 11 7 | 376.2 11 A
12 H | 365.8 12 A | 376.0 12 A
Fadb—bDZ (FRY & EEFTHER(E)
(M)
12001
1000
800
600
400 \x,\\\d//////
200
—— JERA m— 7 G R
0+ —————————
07/1 08/1 09/1 (H/H)
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11.3 20074E 7 A% 1 XL, 200946 H#% 24 &3 A (t) 218D,
FHITEFEAFE T 2 3L — MEEAE (CHOCO, ) 2§ S g2 iR Izko
EBY,

CHOCO, = 362.87 + 0.6653 t, R =0.7787
(345.6) (9.053)

() M ¢, R GHBEBERARERK. FO N Y FABESRS
(1 4EBIIH# 0.665 x 12 = 7.98 A2 2)
11.4 2 RBIFICE B P LY FELBTEO R RITRDOEBD,

GDP, = 257646 + 18524 t— 3004 3, R =0.9747
(32.14) (15.04) (—7.54)

72721, GDP, : FEEEWNHBERE, t 19804E% 1 & LT 2008 4£% 29 & ¥
B, () PRt E, B ZEEEBIEBA ISR
JERFN A S AR % 22 LB W25 (e ) 1

e; = GDP, — 257646 — 18524 t + 300.4 ¢°

WL DRDOEND, ZORFIE, RTIZHGZOLNTVD,

x7 (HAL ;10 M)
1980 8505.4 || 1990 | 22308.3 || 2000 | —11053.8
1981 2760.5 || 1991 | 25565.6 || 2001 | —15732.9
1982 | —4258.2 | 1992 | 18337.5 || 2002 | —19417.0
1983 | —11305.7 || 1993 8721.5 || 2003 | —16678.6
1984 | —13036.7 || 1994 2940.5 || 2004 | —6418.3
1985 | —7374.0 || 1995 2588.8 || 2005 562.6
1986 | —12067.0 || 1996 6629.5 || 2006 8906.9
1987 | —11276.6 || 1997 6318.0 || 2007 | 19846.4
1988 2130.3 || 1998 | —11336.9 || 2008 | 11892.8
1989 | 10910.5 || 1999 | —18836.0




HWEBRAE B SN D,
115 X =0.7X¢—1 +ur = 0.7(0.7Xt72 + utfl) + ur = 0.72Xt72 + us +
0.7ut—1 &% %0 RO LT Xio, Xiog, -+ TBRHPEL TV &

X =ur + 0.7us—1 + 0.7%us—2 + 0.7%us—5+ - - = 2 0.7%us—jo L72H5 T,
1=0

¥y B[X] = iijoo.?iE[ut,i} =0, (HC) 58 : #(0) = E[(X: — 0)’] =
E[X2] = (14072 + 07" +0.7° +--) -1 = 1/(1 — 0.72), HTIH5H#
B(s) = Cov(Xs, Xi—s) = B[ X Xi—s] = (0.7° + 07572 4 0.7 4 .. ) . 1 =
0.7°(14+0.724+0.7*--)-1 = 0.7°/(1-0.7%), HCHIE: p(s) = ¢(s)/0(0) =
0.7°

11.6 ¥ E[X¢] =2, (AC) 48 ¢(0) = E[(X: — 2)%] = E[(u¢ +
0.8u;—1 — 0.3u;2)%] = (1 +0.82+0.3%) x 1 = 1.73, HCEHLSH : (1) =
Cov(X¢, Xi—1) = E[(X¢—2)(X¢—1—2)] = E[(ue+0.8us—1—0.3us—2) (us—1+
0.8ut—2—0.3us—3)] = 0.8—0.3-0.8 = 0.8-0.7 = 0.56, $#(2) = Cov(Xy, X¢—2) =
E[(X: — 2)(Xt—2 — 2)] = E[(ur + 0.8us—1 — 0.3us—2)(us—2 + 0.8us—3 —
0.3us—4)] = —0.3, s = 3122V TId ¢(s) = 0, HEHM: p(1) = 0.56/1.73 =
0.3237, p(2) = —0.3/1.73 = —0.1734, s 23 122V TId p(s) =0
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