B, IR ERE
§5.1 Bernoulli 4537 & B PR & 21

o ﬁiﬁX = Xl, Xg, Zﬂjlﬁjﬁj\?ﬁ(i‘i.d.),

P(X=1)=p, P(X=0)=q¢q=1—p.
Sp=X1 4+ 4+ Xp.

o P(S,=k) = Cﬁpkqn_k, E=0,1,--- ,n.

BEZRIE) AR



° iﬁ% én = %Sn = X:

ES, =np, var(S,) = npq.
n - var(X 1 1
E¢, =p, var(§,) = # = —var(X) = —pq.
n n n

o (17134F) Bernoulli KHEUERH(5.1.14):

o MRVe >0 #H
Tim P(j¢, — € > <) = 0.

W4, FRE, RMEFRICEIEIE, 1ERE, 5 €. (8 X5.2.3)

BEZRIE) AR




% _ Sp—np
o Sy == w=c¢/\/py,
Sn —np

P77
e (1733, 1778) De Moivre-Laplace H /0o R & #E (€ #5.1.1):

1
28) =P(]S;;|>a:)<ﬁ, Va > 0.

b1 2
e 2dr, VYa<b.

P(a<5§<b)—>J N
a T

k—
o mp ==L, K= (np+aynpg,np+by/npg], Av= .

P(Sn = k) P(S,=k) K
= 1,.2 3 ].
pz(Tp)Ar L g—jaf L
2T NG
o H—,
ZkeK ( ]{3) ZkeK (S _ k‘) .
n SZ i 5 dx ZkerZ(J?k)Al

HIEE: TR,



e a "] N—o0; b H] Noo.
P(S; <z)— Jm Le_édz =®(x), VreR.
o MRE ~ N(0,1). IiRva A

lim P(§, <z) =P <x).

n—o0

WA, Fre, WA AIET€, D lE, S €.

HEIL) WA



£5.2 ZIKMERILSL, §5.1 & §5.3 235 R¥UEH:
o MHVe > 0 #HH

lim P(|¢, — & >¢) = 0.
n—ao0

Mo, FRE, hbzlsi®le, iR, 5 e (B X5.2.3)
o iR

lim E|¢, —&|" = 0.
n—0o0

WA, Br&n v PP UERNE, iWRE S € (E X5.2.4)

BERIE) ARRRERZIIT Ay FIEE: (EHE, BREALEK



o & Le=¢, Do (EH5.2.8)
P(l&n — €l =€) < §E|§n—f|r. (I

o 6y B, Do RHAL. (H5.2.4)
Q = (0,1], JLFTHER.
gn:n%X1(07%], .
£E=0.

o & D E& Elea" — B¢l = &, D €.
(GIE W1 A 35K )

BERIE) ARRRERZIIT Ay



o 55 K% E A (Weak Law of Large Numbers, WLLN)JEZ 3

ZV:—an—P>O.
o WLLN HJUERH 7 i
P &_an>g <lE&—an , r>0.
b, g™ | by,

o Chebyshev’s WLLN: 9 A AH G, var(X,) < A, Vi, I

n_E n
S ESu B (5.1.19)

BEZRIE) WA



e Markov’s WLLN: var(S,,) = o(n?),

w L0 (5.1.12)

o NFESs g Sa L g,

o Il 26(4).
P P P
=8 MmN = Sitnmn—o &+
WERH: Ve > 0,

P(|(n +m0) = (€ + )] > <)
<P (len =8> 5) + P (In—nl>3).

e Bernoulli’s WLLN (5.1.14), Poisson’s WLLN (5.1.16).

BEZRIE) WA I h HIEE: TR,



=]

BT, 44 f:[0,1] — R ¥4E MAFEEL TR, 75 £, [0:;}] f.

o ﬁ%Xl,XQ,--' iid., P(Xl = 1) =1- P(Xl = 0) =qz. N

LLN : % = f <5” > ~ f(z)(BELM).
o X fy:
_ S 7n ﬁ k ki1 _ . \n—k
fal@) = Bf (%) = D f ) Chat (- o),
k=0
e Ve >0, 3 ffif5
1
iy — 2] <6, (v) — f()] < 3¢

BEIe) W



o HA, ={|% — 2| >4} = {|S, — nz| =nd}. W

n

)= 0 =8 (1 () 1@ ) (14, + 15).

n

-9 i
o IC xgl[gflc]lf(x)l, iy

fulz) — f(2)] < CP(A,) + %g.

BEZRIE) AR



BRWSEIE: Bk, D¢, HP(&| < M) =1, Yn. B4,

lim &, = Bt
o A, = {|& — & > ¢}

El& — €| =E|&n —&| - 1a, + E|§n —&] - lac
<2M - P(4,) +¢.
° & — &

limsup E|§, —&| <e, Ve >0.

n—0o0

° |ES, — E¢| < Elgn — €[ — 0.

BEZRIE) WA



EHE5.3.1. WX = Xp, Xy, iid, E|X| <o, U5 5 px.

e E|X| <= lim, o xP(|X|>x)=0.

gPQX\ > 7) < f P(IX]| > y)dy =% 0.
/2

o B2 EX - 1xj<p; = 0. (RJFTHHI*)
Q Up = EX - 1{|X\<n} — FX:

o0
E|X]- 1{x|>n) :JO P(IX] - 1x)=n) > y)dy

Q0
:J P(|X| >y vn)dy
0
Q0

=J P(|X| > n)dy +f P(|X| > y)dy — 0.
0 n

BEZRIE) WA



f*. R X, X, - -+ idd., lim, o 2P(|X] > 2) =0, N

S P
Fn —EX - 1{\X|<n} — 0.

o AW

T, =X1- Lixysny + 00+ Xn - Lx,|<n}-

W, P(Sp # Tn) <nP(X # X - 1x|<ny) = nP(|X] > n) — 0.

o 1,




o var(X - 1{|X\<n}) < EX?. 1{\X|$n} = o(n):

0
EX2 . 1{|X|<n} ZL P (X21{|X‘<n}> T) dx
2

:Ln P(Vz <|X|<n)dx

< | P <X 200

— — 0.




(51 —38, SIEIG). Bfn M, £550EANS,, T

Sn P
=

1.

nlnn




ESy 2.
=2 — 1, var(S,) < Cn”:

var(Sn)
= e2p2(lnn)? '

nlnn

(5
- 25

S8, P, 0

e nlnn
S,
n f) 1

nlnn

o HFHMMNE: T,, = X1+ + X, 0.

n
1
ET,~n Z — ~nln2, var(T,)
£=n/2 t=n/2
Tn — ETn (Snﬂ? Tn P
Pl||———— S =773 U -1
#, ( nln2 g) en?(In2)? nln2

BEZRIE) WA




JUF L SRS

§5.2 Z JL-F LIRS §5.4 SR KHUE

P(lgg,;g) 9.

WA, FRE, JLT- LIRS BIE, IERE, 25 € (R X5.2.5)
0 A= {w:limyp & (w) =E&(w)}.
o lim, o &p(w) = E(w) AT

o MR

Je >0, YN =1, In> N #i#3 [&,(w) — £(w)] > e

, 1
k=1, VN =1, In> N #15 ¢, (w) — E(w)| > o

HEZR) URFERLRLIIT FIEE: AT, B KR



o /Q'\An,,r: = {‘Sn - 5’ > 5}7 }r\"J
{ lim &, = 6}

n—ao0

l | n,e
n=N
n=N

\VC \/C
\vD \VD

o He N\, 0 HF,
=~ ﬂ U An,e /7
N=z1n=N
**:UAEZ UA% :khm A%
£0 k>1 -
) QDMQ

£ 5 EHf P (A) = 0,V > 03ff P (A)) = 0,Vk > 1.

BEZRIE) RS



o MMEEFMANAL, Ay -+, &

{A, 10} = hmsupAn = ﬂ U Ay,
N>1n>N

o Borel-Cantelli5| #(5[#5.4.1): £s =", P(A,).

(1) #s < oo, WP(A, i.0.) = 0.
(2) %‘S = 00, EAl,AQ, oqe *HEZETL, )I_\“JP(An 10) = 1.

o J A, N\ I1—-p<e™?)
n=N

FIEE: AT, B E KB ¥

;75)



P <{w: lim &, (w) = §(w)}> — 1. (EX. Rif. i)
P(A,:i0.)=0, Ve>0; (%iF)
P

(4p1 i0.) =0, k=1

P ( ‘4,1,&) N O(N - ), VYe>D0.
n=N

:/H\:EFI, Ana = {‘én _€| > 5}‘
o & U3 & T At

a0
Z P(A,:) <o, VYe>0.
-1

BEZRIE) AR



JUF SRS S el s

0 &, We=¢, Do (EH5A)

(U A”5> 5 ANE)

n=N

na {‘fn £‘>€}.

« szr
gn ~=

(#115.4.1)

°o LB =& D" ML
(5115.2.4)

HEZR) URFERLRLIIT FIEE: AT, B KB ¥

€= 625 € AR




o #&, B & MAETETF{ny} 13, 25 ¢.
(1) 3ng = 1 1813

P (|6 =€ >1) <

Yn = ny;

l\DM—l

(2) Ing > N1 115

1 1
P<|§n—§| > ) <—, Vn=n
m 2m

(3) Ve, Im L <c. Mk =>m B, § <e, np = np,

Pl €= <) < (|§nk €!>i><21k-

(4) Y, P(Ap.) < 90 = P(A., i.0.) = 0.

BRI6) U Vo fifEE: (M. B8Rk

B

)



© &n > I Ving}, A} R, *5 €
—: Ik
o —: UFE: &/,

e, >0, n1 <ng <--- 13 P(|&, — & >¢e) >0

o X F{&n,, k = 1}, DETEUSITF1:
BNE,, =5 ¢,

The, He 5P (\gnki gl > g> > § T IE!

o Mt &, X3y = ¢, Doy, RO

HEIL) WA




A ARRCASHISLLN.

5 KA B (Strong Law of Large Numbers, SLLN)JE=:
%le X27 I iﬁ&fvﬂf}\? )I_I‘IJ

S’Il, a.s.
o an 0. (5.4.28)

WE2iR) AR



5EH ((Borel-)Cantelli’s SLLN, £ 25.4.2, >l 1.

X1, X0, - MEME, BE(X;, — EX;)* < M, Vi, R

Sn - ESn a.s.
— =0.

n

o RIREX; =0. A, = {|22| > e}. fHEY, P(4,) < .
o HIFES: < 3n’M, Vn. TR,

M) A



(1) BS? = Siiki— BEXiX; Xk X,
EX!} EX3?X,, EX2?X2, EX’X.X;, EX, X, X;X,.
(2) Ex=0, EX! < M,
EX?X? = EX? x EX? < \/EX!}\/JEX!< M.
(3) A,

ESk <nM + C2C3M < 3n*M.

BEZRIE) RS



=X = X1, Xo, - ﬁ?\lr“;]é]\#ﬁ EX? < €9, Il

1
=S, % EX.
n

o NPIREX =0, EX? =1. %4, ={|22>¢}. W

1 S, \%2 1nEX? 1 1
P(A”K?E(n) =z =y

Y P(A,2) <0 = P(Ayz2 i0) = 1.

MEEE) A



o S| <|Sm2| + Ty VM2 <n < (m+1)2=m?+2m+1.

Ty, = max |S )]
1<k<2m

:/E\:EP, S(m m2+1~|— +Xm2+k'




EH (Kolmogorov’s SLLN, & #5.4.4)

Bk X = X1,Xs,--- BZ R, E|X| < w0, N

Snes px.

n

o IIRIT#y= = IAIT3Y, (IS ).
o #X1, Xy, - 3L, HS 25y MY Bk
o #iid H22 % geR, Ma=EX.
(1) f£A = {lim,, 2= 3} I,
Snt S Ser Xy X o

n—1 n (n—1n n’ n

(2) 2@, 45, fikiid. W
X
IR0 iff E|X| < o.
n

BEZRIE) WA



o X =XT— X AiHi%X > 0.
e BAEM>0,8T, =X1 AM+---+X, AM.

T,
"I E(X AM).

o S, =1, VM > 0,
. O
liminf — > E(X A M), as.
n—o0 n

B, Q= {**}, }R“JP(QM) = 1.

M) A



P(Qu) = 1. 40 = N5_, Q. WPQ) = 1, HEQ |,

liminf& >FE(X AM), VM.

n—ow n

e E(X AM) - w

o0

E(X A M) P(X A M > z)dx
0

M
f P(X > x)dx — o0.
0

MEEe) WA i FIEE: AT, B KB ¥



iid. ARG

o X A=, W

Snas gy
n

o EX* = co: P/ (113.3.5),




SLLN PN H .

#15.3.1. FEARMES FEARTT %,
o HudE: Xy, Xo, - JRAL[FISMAR.
o FEARIA:

1
X =-S5, EX.

n
o FEAT Z: L3 (X, — X)2 ~

n

! DX - X)? ! iXQ X?
2 . _2 2_
i nia

BEX? — (EX)? = var(X).

HEZR) URFERLRLIIT FIEE: (EHE, BREALEK



115.3.2. So x)dx = Ef(U).

o SLLN:

52)

BIfEE (L. 250 (ks ey

HEIL) WA



@, 50, BEf,g:[0,1] >R, 0< f<Cg. K
1 1
limf f fa) 4 @) g
n—90 Jo 0 g(x1) + -+ g(zn)

Sn ES,
Wn X T7n E‘{/\Bﬁ Lﬁj- EWn #* ET"-
o SLLN:
Wn . Sn/n as. X 1 S(l] f($)d$ —w.

~ Tu/n EY Sé g(x)dx

o A A SE B

HEIL) WA



§5.2 Z MK AR, §5.3 2 H oA PR e 3
o HUEE HILSA.
o fl5.2.1: &, =1 £ =0.

N\
VN
[

an(O) =0, Fg(O) =1

o ﬂu%v;l‘ € C(F{) %ﬂzﬁ

lim Fe () = Fe(x).

n—0o0

Mo, e, WAASTE, e g, S & (EX522 & 5.2.1)
o R\C(F;) mI#L.

BERIE) ARRRERZIIT Ay FIEE: AT, B KB ¥



A A A He R 18

o & be=g, Se (EH5.2.6)
(1) P(X <2)=P(X <2,Y <)+ P(X <z <Y):
IP(X<2)-PY <2)|<PX<z<Y)+PY <z <X).
2) HX -Y]|<e HX <z <Y, llz<Y <z+e
P(X <z)—PY <2)<P|X=-Y|=e)+ P(|Y —z| <e).

(3) |Fg,(z) — Fe(x)| < P(lgn — &l = ) + P(I§ — 2| <e).

MWL) WA i FIEE: AT, B KB ¥



o “t e, D¢ AL, (#15.2.3)
o & bo=¢, 50 (EH52T)
%, C = 0:
P(lén| <€) = Fe,(e) — Fe, (=€) — Fe(e) — Fe(—¢) = 1.

°5ni£:>€na_s’éy/ﬂ\:qj

4

&=F ') 26, &=F'U) e
GEI AR

o HRISER: &, B, S ¢ MEE, — B

BERIE) ARRRERZIIT Ay FIEE: AT, B KB ¥



WK A SRR A 2K A

&0 5 ¢ iff Ef(¢,) — Ef(€), Vf € F.
o Fi: f=1_qyp, Hibe C(F). (FEX)

o Fh: f=1op, Hhbe C(F;) KM T4,
° FQ: f W 1(a,b]) ﬁ\:l:‘:l’ aabe C(Fg)

o IFy: BAHhRREL

H a;,b, € C(Fe), 1 <i<n.

M) W LT A FIEE: AT, B KB ¥



o F3: f:R—RAMELE = (BRD, £H5.2.2 & 5.2.3).
(1) Hla fifi+a e C(Fy),
P(|¢| = a) < e = P(|&] = a) < 2¢, ¥n = N.
(2) BB Hh ek Hg:
|f(z) —g(x)| <e, V|z| <a;  g(z) =0, |z > a
(3) Ef(&n) - Ygnl<ay — EF(E) - Lijej<a) = Tn + 8n + ln:

rn=* = Eg(&n) - Ygui<ap,  n = E9(&) - Ljgi<ay — *
sn =Eg(&n) - e 1<ay — £9(8) - 1jg1<ay = E9(&n) — Eg(§).

(4) |Ef(&n) = Ef(E)] < 3Me + e+ ¢+ [sn].

HEiE) W



o F3: f:R—>RAFHEL. <=

(1) 9 < Vcoom) < /-

(3) g < 1(400@]:
Fe,(z) = Fg(8,) — Eg(§) = Fe(z —¢).
(4) = e C(Fe):

lim F = lim F¢(z — ) = F(x).
51\133) g(:l:-i—é?) EI\I% 5(3; £) 5(:1;)

HEIL) WA



o Fy: f==fMEK
cos(tx), sin(tz), teR.
o JEHE5.2.4 & 5.2.5 (IEFRER).
oS iff EHERBOR : fe, (t) — fe(t), Wt
o EH5.25, §4.5 HLLEEEL:
fe.(t) — f(t), vt, H.f 75t =0 i%ELL
W, fREFFEREL, &, A AIER. (IEIAZER)

BEiL) WA T | SR (e B (b A



e PR e 2.

BT 35. 0, := max P =0, Ay =30 pt™ A,

Bln, 7)™ =B, p™) -« B(1,p™) S P(A).
o B(n,7™) MIHFAE B 2L

£ =TT (@ =p) + pMet)

L8

k

Il
by

(1 +p§€”)z), Hrpz = — 1.

I
1=

B
Il
—_

o P(\,) — P(N): Zgn(t) RIRP(N,) WMIRFIE K%L, T

(n)
gn(t) = H PR = nF s MR
k=1

W) W



(n)
oak—1+p,(€)z b = ePr Z,

lar] =1 + p™ 2] = u< M) 14 pM et <1

bk | :Hepk ZH _ Hepk ) (cost— 1)-&-1}7](C )sth EC)(cost—l) <l

° fn(t) = HZ:I A, gn(t) = HZ:1 b, [i4¢

| fr(t) — gnlt Z lax — br|. (5.5.13)
o HAgNIE:
n n—1
[ nak — [ [ ar x ol <1 [lan — bal;
k=1
n—1 n—1 n—1
HHUA )by — [ [ bx x ol < ] Jan— [ | bnll x 1.
k=1 k=1 k=1

BEZRIE) RS



o its = pz, Way =1+ s, by = e*, Wear — be] < |5

o — bi] =] 2 <y bl et
=2 (=2
2) <

< (e - ()21
o VE: LAEMMhTHIFAKEYH.
o 1,
”fn( gn Z ()upk H HZ 4(sy,,>\n — 0.

iR Rk



EM5.3.1. WX = X1, Xa, - iid, B|X| <o, M2 5 EX.
WER TR
o NMIREX =0. HFFiE

fn(t) = fon (t) = 1 = €0,

n

o itf = fx. TR

fn(t) = Eexp {th} & (Eei%X>n = f <t>n

n n

o E: MU FURSGERE, B — 0 = 1.
AEAG TSR

HEIL) UF



o ¢ = 1+is+d(s), [5(s)] < min{2ls], 35>} (3175.5.1)
o f(L)

E(l—l—itX—l—é(tX)) =1—|—0+E5<tX>.
n n n
o |E5(LX)] = ofb):

o () o (22) s ()]

2
E|X\1{|X‘>M} + —M2

o f(H) = (1+o(b)r - 1.
° lSn(E:O.

MEEe) WA i FIEE: AT, B KB ¥



EH (Lindeberg-Levy F 0 IR EH, E#5.4.4
BIZ X1, Xo, -+ BREZBI 5. 0 < var(X) < co. 1

S¥ % 7 ~ N(0,1).

o NI EX =0, EX2=1.1tf = fx,, M

fs(t) = Eexp {zt%} L <\jﬁ>

) (ia = AR

=)




F1#5.5.1. (idy = sX.)
eV — 1| < |y], |e¥ — 1 —iy| < %(5.5.10),
e —1—iy+ 2| < 2 (5.5.11).

o e =1+iy+ 5(iy)> + ¢(y).

: ) 1,.
p(y) =e — 1 — iy — ~(iy)?

2
v Y 1
:J ie’zdz—J -1ldz — 7(11/)2
:f J iZ(eiw—l)dwdz:f J f iSe™dudwdz.
0 Jo 0 Jo Jo

Y
ze“"dwdz—f J i2dwdz
0 0
3
lo(y)] < =

Y [z pw )
— 1)dwdz = f J f iSe™dudwdz.
0 Jo Jo

o o(y)] <y

e(y) =Ly

BEZRIE) RS i HIEE: TR,



o My =sX.

, 1
e =14 isX + §(isX)2 + p(sX),

; 1
f(s) = Be™X =1+0— 552 + Ep(sX).

o e < v, lew)] < Y Wi | Bo(sX)] = os?):

I1E@(sX)| <Ele(sX)| - Lyx|>ny + Elo(sX)] - 1yx|<nry
sX|?

gE(SX)2~1{‘X|>M}+E’ 6 '1{|X|<M}

3 M3

Ayxsmy + sl 5

<s’EX?

o VE:

f(s)=1- %sg + Ep(sX)=1-— %SQ + o(s?).

BEZRIE) WA

HIEE: TR,



! ) = " +e
f(ﬁ B 2n "
t t2 1
= X )= 5) =o(—=
/\I:F', En ESD (N/ﬁ ) O(\/ﬁz) (n)

HEiE) W



(]

HO A BR 52 B (Central Limit Theorem, CLT)E 2
X1, X, WU

S* b Z~NO,1).  (5.1.11)
Lindeberg-Levy fig4s: *** = “i.d., 0 < var(X) < o0”.
L (Sn = ESy) > 0Z ~ N(0,0?).

EX = X1, Xy, iid, i= EX, 2 = (cov(X;, X;)).

Z=(Sp = nfi) > VEZ ~ N(0,%),

Berry-Esseen’s bound: % E|X|? < co. 4

’Fs;'; () — ®(2)| < 3E‘j%*|3, Y.
(7 fERIT])

ML) WA I h FIEE: AT, B KB ¥



CLTHIMH.

il 2258 73 A1 bR EL

SLLN:  F,(

o CLT:

HEZR) URFERLRLIIT FIEE: AT, B KR



o Hl5.3.4. X1, X5, - iid., ~ U(0,1).

%x’. 0sz<1
pa(s) = | 3(~27 +62-3) 1 2 <2
p(x) .
"2‘(3—4’)2, 2<2x<3
py(x)
71\
/// \,
P(x), AN
/ N )
4 \,
4 .,
7 N
N
o 1 2 3

o RSy “HLN” ~ N(0,1):

o n, x, p il RRAIN:

iR Rk



115.3.5. LTI P RS AN F 8101 ML, ITUE AN
HHEAEZ FIRZEAN L1072 RS,

o IIMME L FMEMREX ~ U(—0.5 x 107°,0.5 x 107°).
o n=10% 2 = 1073, Kp.

o Hip:
P(|Sn] <107%) = P(|Si| < 2*) = p,
Horp pr = 107 1072 — 23 =346---.

N \/n-var(X) - \/W.1075\/g
o TF: (3.46) = 99.97299%,
Hp > 2®(3.46) — 1 = 99.94598%.

HEZR) URFERLRLIIT FIEE: (EHE, BREALEK



f12.4.4. NFHFORE. FET-%p = 0.005, Z4r%n = 10%. fhi%H:
P(AETZ NHL = 40), P(JET- N\ % < 70).
o P(A) = C{800r"°¢*?°=0.0214.

1
P(A) ~ ¢(4o*)Tm=o.0207.

o ELMEIE: P(A) = P(39.5 < S, <40.5),
r1 = 39.5% ~ —1.49, x5 = 40.5* ~ —1.35:

P(A) =P(39.5< S, <40.5) = P(z1 < S} < x9)
~0.93189 — 0.91149 = 0.0204.

o EHMBIE: P(B) = P((—0.5)* < SF < (70.5)%) ~ 0.998193.
o WIRAELLAEIE: P(0* < S, < 70%) ~ 0.997744.

ML) WA I h FIEE: AT, B KB ¥




#12.4.6. FEA2006FIK, BEKZIFEN T, TFaifix
60%. FERIEH A= HFEE R0 899.9%, W) &2 /T TuH /7
o T HIn =200, p = 99.9%, Kzx.
e P(X=1)=1-P(X =0)=0.6. n=200. p=99.9%.

—. % _ _x—200%0.6
o His: V/200%0.6%0.4”

P(S, <z) = P(S; <z*) > 99.9% = p.

n

R $(3.09) = 99.8999%, ®(3.1) = 99.90324%.
o »>3.1, 2 >120+ 3.11/48 € (141,142). F142 T IL.

BEZRIE) AR



#15.1.2. 135 T 56 2 R15%. AAIE TR 2 55 1S i
REANHIT0.01 MR E D NB%. BAOFRELZ D N?

e Tz =0.01, p=0.95, Kn.
P(X=1)=1-P(X =0)=q=0.15. HEx:

o
Sn,
P N\~ q| <0.01) = 0.95.
0.01y/n ,
P|Sk < (00 7] = 0.95.
Va(l—q)

®(z*) > $(1+0.95) = 0.975, ArFKfFz* > 1.96.

n=196%q(1 —q), E/PHA4899 A.

#iq KA Mn > 1962 max ¢(1 — ¢) = 196% - 1 = 9604.
q

HEIL) WA



JEii.d. fBERICLT.

65.5 HHCo % PR 5 2
o HFFINf 4

S iid EI]L 1
-3 s -3 2

77 k=1

o Xy, Xo, - MHEMSL, EX) = py, var(Xy) = op. it

k=1
o Hin
n
Xk — ke d
S* — D=1 Mk _ k 7 < N(O. 1
" B, k; B, (0,1)

FIEE: AT, B KB ¥



* S +H o Xk_,uk
%_Zm,h%nﬁ—F—.
k=1 n

(]

Lindeberg 5+ (5.5.2):
n
Z E‘Yk2 : 1{‘}/k|>5} — 0, Ve > 0.
k=1

Lindeberg % ff= P(maxi<p<nVi >€) =0 (n — o).
Feller fF (5.5.3): ~==igk=nlk

TRsksn Tk L0 iff B, — o0 H 2% 0. (£HE5.5.1)
B, Bn

Lindeberg-Feller CLT (£2E5.5.2):

(]

(5.5.2) iff S*5Z~N(0,1) H (553)
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