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ALIMAFRI0ME 4G F A6 . KPP BB A EEHRIBELRLL XV ERGS

(11) p= — 0.00036288 .
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%11 108K FEM I EIEH T F, THBEZHE 56

LT E RS
0 p
1 45p
2 375p = (315 + 60)p
3 980p = (35 + 420 + 525)p
4 (7609/8)p = (21/2 4 525/4 + 175/2 + 525 4+ 1575/8)p
5 (2835/8)p = (7/4 + 21 + 35 + 315/4 + 105 + 105 + 63/8)p

6 | (6821/144)p = (1/6 + 7/4+7/2 + 35/16 + 21/4 + 35/2 + 35/9 + 35/8 -+ 35/4)p

7 (311/168)p = (1/112+ 1/14 + 1/6 + 1/4 +1/8 + 1/2 + 5/16 + 5/12)p
8 (73/5760)p = (1/4032 + 1/896 + 1/336 + 1/192 + 1/320)p
9 p/9!

AN FEF S — e E R E K12, RIRRI2Y B E, FH R4 8 AR
LRI R S B U P A2, S ALK, B1ERIMEYE KT

DEG)-8 _ o 10 — 45p

1010 BT
%12 10183k (8 M E L1048 T, — B FEH %
4 &
Lia o A 23k, 84 P & A 13k, A 1% 4 45p
Lk A 35K, THF &R 13k, B2% 44 60p
29 F &3, 24 F &R 23k, H6E 4 (35/4)p
28 P EHAR, 2P &R LK, 6% 4 (35/16)p
U 7 A 13k, 148 P A28, 148 P A 33K, L P A 43k, %6% 46 | (35/2)p
Uia o A 63K, 148 A28, 248 F & A 13k, A 6% 4 (7/4)p
SH P &R 2K, AOEM (63/8)p
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v &1L, BPAFL10ME IR E A M 108 48 F 7, B E R 09 £ 1k
(12) P(%;%{%izl—lo):P(lo—ié‘E%ﬁ), i=1,---,10.,

1] fer

980 - 10!

100 = 0.3556 ,
HHIERR, S
1
13 WHEN R = — |
(13) S 10

E]IJ

s

R (A b X, fo B 2 44
(14) E(B#%)=1-FE(%%%).

IR VAR BB, F3A &, BLEnnM@IRA P, AR ZEIFEMR, AN H
A, m R BN RS E TR A 3R, A1E13,983,8164 3t (4 A {1, 2, 3, 4, 5,
6}a1, {1, 2,3, 4,5, 7142, thirndk), Bl & L MAME R Am, MRER, A8 E
7 B 1%n =13,983,81618 5% 45, REAESEmK .

Wl TAREFAERERIMESHRRF LY . Lo hRESHNES
XEX, PEMAAERBHERMBKA &L

E(%x4 %)
1 7,609 2.835 6.821
= —p(l1-4 2. . 4. ) ! Y
0 542375+ 3-980 + < +5 o 6o
311 73 1

7.2 +8. 9.

T 5,760+ 9!)
= ().348678,

FoR % B 1018545 o, MG Ay o LI SR A5, shAR M oA 285575, Al & (PP &30 % 4
HLAROMB S 5) K E A

1
(1— E)10 = ().348678,
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R EREFRBEBEEANDS, C£EGR? AATHETEHE R —HA .

#2. ALlEnn B, BHEEMEL , SNEZRE T B . Al

6) B(N) =n(1 - )™

(i) B(N/n) = (1 - )"

B, 4ENT kT &nfAF & (indicator function)x Fu:

(15) N=L+- -+1,,
Hpl, =1, % FiEEHEmEP, [ =0, FFHiEEEP AR L EGEEE
", 17

E(N)=FE(L+---+1,)=FE(L)+ -+ E(l,) »

WAL EnF By FifESE A R E P, EmREIE R R AR LA egn — LESEAE . F K
i Hbhn — BB EESLL - 1/n, LEREREMEIH S . %
1

(16) P(I;=1) = P(FHRSEAALHEP) = (1 - )",
ki1
(17) P(I; =0) U%@%%ﬁk?)—l—a—%w,
#
B(L)=1-P(L,=1)+0-P(L,=0) = P(Il, = 1) = (1 %)m
iR ovee
1 m
(18) E(N)=n-(1--)
(i) . e
N_E(N)_n(—%)m_ 1.
E(z)— N - —(1—5),

N/nk B A E P oy 3Emm1s 23 E a2 ] , L4 h R i
N 1
(19) E(—)=0-=)",

n n

18



MHE-—MHTRBEREFIRE ARABE TR, AR RBAEONZIKE S
i, 35K B E(N)RE(N/n), Amids B 5%

n—N 1 N
n n
Z#E A
n—N N L.,

(20) B(——=)=1-B(=)=1-(1--)
Pp 4338
(21) E(E&E%)=1-PH k).
RFE H
(22) Pia®s)=1-E(FE%),

EX AR EZEY AR, S ARARBZIEER, hAER, RZT
K, RATG A B 624 09 40 3 $52,854,165, &y #3300k, FIAFHE &, FlK
%345, Hpoi

1

~P —1-(1-———
1-P#%) ( 13,983,816

)P2854165 = 1 (.022830581 = 0.977169418

"éi o

21l N S LB T R, wRAA (15) K H N oy &owik, L Fdz 4 sk & o
2 2 1

(23)  Var(N)=n(l— )"+ (0"~ m)(L— )" = (1 "

2. i X (21), & £10, £ 5613
E(EZ%)=1—PEH) =1 —0.2545 = 0.7455 ,

THEEZECOTN, w Ak . SRR L E A ZIRBERMIRBIE T FEG I
$.R@EEAER, TABNROTSZ £ EMFRKR . A, LK, T 5 A
Jr ok 4% PR 52 22 (central limit theorem) &3+ P(F 2% < 067) . e B EHF 2 4 17
BN (YA, T £ R K . B AR R RS K AR L St
£ 48 649 18 3% Mx /2 (testing hypothesis) 32, 4 #8509 77 ik, AR & RETH %
IR AR . i d LR IRA
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HEEFTETZAEAL, - T RERFHBEAE>ZIA

BARMEEEEZ R ERBA . FAN0)RQRY)K, §AouERiE+ =4, H
ERERNS

1 —0.1558 = 0.8442,

AERERT, BERERHH100% , o R H6180 65 & £ 2 B75%, 357 2 L4147
B A B AR AR R

6. &3&
NBHEETIAR, BOEE R fm%y B YU ABEREHERVANLE
FORELEFCCHBEARAEGHUZESL F638) X = 4E B W R, MR E AR AE

£ 251,080,100 7T, 1< ] % 6248 44 + % z#oz!cf ST, AR A b ik KA,
RERMeiE22T%, £ 8 FMARKSG . RMEy IR, —HKRFMFTH
SHRKEERFTRL, WBAREHEY BB EABEEESIATRRE R
g H A, MMM L T A RBENE, R MBERS AL T FHIFBA £
/Ez_’\jJ, AL TR BB TR B SR AT T JE B SRE .

HA
Lo RBEE 620, 25 RAQPTH 6k, 2 4l — I SR LA 8T, BB A
Z Hp 2 4 PR 43 AE & 708,897,687 T

2. fe %3554 K 45 471,000,00048 40 & 4 B AR IEZ M), KILAHF 620, T
BR AR SR RBLIE AL

3. 3R B 624 K 4 By 48 3% E $52,854,1655%, # B30k E B %
4. fetp|242,
(i) K Cov(Ly, I);
(ii) #&m,n — oo, Am/n — a < oo, & K sbiF 2 lim Cov(l;, ;) ,
(#. (i) 1 = ju¥, Cov(L;, [;) = (L—1/n)™ — (1 —1/n)*", i # ju¥, Cov(l;, ;) =

(1—2/n)™ — (1 — 1/n)?™ , (ii) i = ji%, Cov(li,I}) — e — e 2, i £ jik,
COV([i,Ij) — 0)
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SRR (23K .

CRAR (23X, HBHOUM A B LR, A B F AR S LR ARE £ (.
R B =7.229435 1077, 428 £ = 8502609 - 107°, k.23t 3]s #3045 P 43
ZHAE)

%% gk
. F X (2003). MEMAEES ERALEERNARAG, &b .
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