BT  BEHEHREILM

BE3 [B&Esz12] @ BEBEEH AL A, c A HBAERE TIEF—EGEARIL - B

Ar,. A, BEEREIUIEMSR?
cHREFRBE 1<i<j<n BPIBEPANA) =PA4)P(4)) °

BrE32 [BE31.15] @ BEMEREEE X kY #18 Cov(X,Y) =018 X B Y I REII -
FEHZE 320 BMZEINERSENEET  Cov(X,Y) =082 X #Y B

BE33 S X RY MEBIRERREDM - 5HE S R 5 BRBIUREREH - Bitfin
it BIRERERED M -

B34 X RY MEERNBEHEH  SEEEME X kY &1z 8

Vi, €N, E[X"YY=E[X"E[Y.

B35 - DU ADHA 1 NIEEMEKRER - 5V AT 0,1 2 ENHIRBERESR - BERME
EFIL © 558 X = VU cos(2nV) B Y = VU sin(2nV) BABMEIL o

Br3e  MFEHEH X RY BERERSM » H Cov(X,Y) =0 SBMMAREEIL ? EFFIM
F&HE THIRFE o,b € R FEREH o X + 0y LEERS M. - FEBEHERRE -

BE37 (B&Es3117) @ §X,...,X, AEHEHEE - HMETHEERMRFR :
(i) Xi,..., X, 2EILFEHEE -
(i) HREE a1,...,a, e R BB P(X1 <ay,..., X, <an) =T P(X; < a) °
(il) & f1,..., fn SBEZIE (compactly supported) > FH R BRETE] R ERVEEIEREY - B
E [H fi(Xi)} =[] E [fi(Xy)]
=1 i=1

(iv) X BYSEREEIUAEE
x(€1,-58n) = H<I>x (&)-
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BrE3s [(ME31.19] : ©B61,... B, ABILo B - EHRnp=0<n; <---<n,=n>TF
o KB/ :

Di=BiV---V By, L o(Br,... Bu),

Dy =By, 41V -V By,

Dy =By 111V -V By,
B39 [(MEs25] @ BEAMEESIE 32489 (2 B RFIRERE (A))n>1 BEILEHF -

BRE3.10 : Ta>0 UK (Z,)n1 SEREREZE (Q,A,P) LHBIFEHREHFT) - RERY
Rn>1- 2z, OHRERS LM

P(Zn:n:n—la B PZz,=0)= _ia,
A Z, 7 L PR E o - BB
as., limsupZ, = { : E as
n—00 0 Ba>1
Bl [@BE332] @ 8B (Xp)icwen # iid MEBEFY] - ARASHSHS )\ NELS

o Bl X + -+ X, BBEA 0 IIERS M -

BE3.12 [0 333) B (X1 HBIIFEREEFS]  BHRFABE 1 <k <n’ X, B9
HABHEE (0,0)) NaHom Bl X, + - + X, BBESE (0,07 + - + 02) NEHIO ©

B33 EERMERAEE 215 FHEHR - T u > 0° BR X1,..., X, & iid WFEFEKE
g BRERBER o, 8HFE L(X1 4+ + X,) NEERBEBE ¢, °

B 314 [MBAMH] @ B (Xn)ns A iid 2SN > 0 NIEHEREHFS - BEMESH
k.0 >0 SFEHEE X BEES R BEEEERBRE

ph—le—x/0
Vk,G(m) = Wﬂx}o, Vr € R.

KB B2 (k,0) BYMHS i (Gamma distribution) > MEE2{E X ~ I'(k,0) ©
(1) 8 k,0 >0 R '(k,0) NHILEUREB RS

@ BEX, ++ X, ~T(n, A1) o
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BHE315 ¢ B X, X, Biid EESEHEAMH B2 = X2+ .. X2 WEES

xn/2—le—:c/2

—— 1,0
27/20(n/2) ~*°

L HIBIEEHER n B9x* 57ffi (\* distribution) ° tbMEMIBFNM (BRE3.14) NRARS
f] ?

BrE316 1 §X,...,. X, AEEEERTR (Q,AP) EHEHES - BRERMUMOFIERES
1, .. e, BEIIBVIEEPERESE - B Y = minicpc, Xp © B THIRGE

(1) Y BEZES ¢+ + ¢, BIESBFEHREE -
(2) FE—EH AR N : Q — {1,...,n} 15
P-as., Xnv=Y B Xy<min{Xg:ke{l,...,n}\{N}}.

(3) PEBE N NofmeE - 8RB ke {1,...,n}  HMAE

Ck
cLd-Fen

(4) N kY BBt EE -

BrE3.17 [HRER] @ © (Q,AP) BRI 5 (X)), & iid FEEEEFS > WERERMM
EEBEA 1 NEEMM S Th=0KRERFAEn>1" 5

Tn=X1+ -+ X,
HRFIEt>0 9
N; = max{n > 0:T, < t}.
1) $n>1Knh (Ty,...,T,) B9 -
(2) HREEt >0 RN, 99 -

() BEn > 1Rt >0 RO LESHAMSERE Q" :

(AN{N: = n})

REHEAE Q™ 2T n 7t (Th, ..., T,) 9 o

VAEA, QM4 ="
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BrE 318 @ EREZTR (Q,A4,P) £ HMETE » BEIINBEERER X,,..., X, - BRERMMHE
ATE0,1] EBHIDMH  E m = minjqic, Xy AR M = maxi¢;<, X; » Rm & M BBER
g WA BEMPRELEEURERE -

BE319 ! BX =(Xy,...,X,) = dEBREEH - HAIESEEZATI=ERGEZFE -
B EH P —EEHMRIIEF - FfIH8 X AZTERES M (multivariate normal distribution) ©

() FEIHBRKRER Z = (71,..., 7)) EHPREAH iid FEERSM  FEIx dNAEF
S AURAEBer: BB XYAZ4+Bo

(b) HRER o e R > o7 X AR EEDM o
(c) F7E d x d VFIEEHTBIER © UKRMAE B € R? EEHMATUE X NSERBEF

Dy () =E [¢¢%] = exp (1T B — LeTx¢).

BiE3.20 1 ©(X,Y) BRMA_ICHEEDM (bivariate normal distribution) BIFEHEE £ - HFH
ERME X RY B Bl Cov(X,Y)=0¢

RIBIER © 20254 10 H 14 H 16:49



