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8§ 6.2.3 2
#X~N(0,1) X2
#7=x2~x 2 1

= E(2)=1, Var(2)=2

Y=Z,+Z,+...+ Z

Y x?2
E(Y) , Var(Y)=2k
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1 FANG z\1
@ gy ed3)p o
() [(z+1) =(2),T(1/2) =7.
§ 6.2.3 2 (2)
&
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§ 6.3
#8 6.3.1
. interval estimation
§6.3.1
(2
2 X Np,o?
LYl )?n

L] in~N(y,62/n)

P(y—z o?/n<X, < /1+2\/0'T/n)= 0.9{5
E-

P()?n—z o n<u< in+2\/aT/n)=o.ég

(4]
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§ 6.3.1
3

L 4
X N(d, w?)
s« P(d-w X d+w)=0.6826
» P(d-2w X d+2w)=0.9550
» P(d-3w X d+3w)=0.9973
& Z N(O, 1)
« P(-1 Z 1)=0.6826
= P(-2 Z 2)=0.9550 }:>
» P(-3 Z 3)=0.9973

6/24/03 6

copyright (c¢) 2003, Y. Takeuchi



6/24/03

% p296 3
= Z N(, 1) P (X)=P(Z Xx)
1
X 00 o1 04 06
0 5000 | 5040 5160 5239
1| 5308 | 5438 5557 5636
2 5793 | 5832 5048 6026
10 | 8413 | 8438 8508 8554
16 | 0450 | 0463 0495 G515
9 | o713 [ o7t 9738 9750
0 | 973 [ o077 9793 9803 |
1| 9821 | 982 0838 0846 |
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= ® (1.64)=0.9495
= ® (1.96)=0.9750
= ® (2.00)=0.9773
#P(-1.96<Z 1.96)=® (1.96)  (-1.96)
=P (1.96) (1 & (1.96))
=20 (1.96) 1=0.95
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§ 6.3.1
(6)

& a b
P(- <Z b)=2d(b) 1=a_

#X N(d, w?) (X d)/w N(O, 1)
Z= (X dy/w
P(-b<(X-d)/w b)=P(X wb<d X+wb)
=2¢ (b) 1=a
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§ 6.3.1
(7
L 4
= 0 =0.90
P(Xn—l.m\/aT/n<ys>?n+1.64\/aT/r1):o.90
= 0 =0.95

P(in -1.96(c?/n<pu<X, +1.96w/02/n) =095
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§ 6.3.1

®

X Np,o?

¢ &
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