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BB =u(x), v=v)Eran T, W

(1) (uxv) =u +v'
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6. ZEAFHEWMHSR
(1) y=c CHFEO m: y'=0 dy=0
(2) y=x%(akysH) N: y' =ax*? dy = ax® tdx
(3) y=a* NW: y =a*lna dy=a*lnadx Bl (e¥) =e*  d(e*) = e dx
(4) y =1loggx M.
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(5) y=sinx MJ: y'=cosx d(sinx) = cosxdx
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sin“x

(9) y =secx M|: y"=secxtanx d(secx) = secxtanxdx
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(2) f)ExX AT F, WA f'(x) =0
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WITE(a, LYNAFAE A8, M o= =T

10. ¥ IEN
BRI T (AR SRR

WL (x), g ()18 & 5 Ak xll_)r)rcl f(x) = 0,xli_)r)r61 g(x) =0; f(x), g(x)fExHIARIR A 7] §
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ML £, 0G0 F, Hg'() = 0; lim L8 (steo)

—Xg 9

w:  lim 22 = Jim 292,
X—X gx) X—Xg g'(x)

I T G KRR
BERRELS (x), g ()i /2 2% A Jim £(x) = o0, lim g(x) = oo; ), g () fExy HIALBRAT
& (xR iR 4D g’ () = 0; lim L8422k (o)

W lim 22 = fim 292,
x-xg 9(x)  x-xe g'(x)

[FIEIE T (SR ASE PR (7 17T 5

11. REARX

BERREL () 1E Rx AL IZEATIR A BATn + 1B 320 WA A 7 T AR mix, #Exg
HxZ B ZDAFE—AE, fH15:
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%xl_i)rpw f(x) = b, Ejixlirpw f(x)=b, Wy =>b FNEKEyY = f(x)HIKFHITL
(2) #Y BT 4

%,}LT— f(x) = oo, Eﬁ,}ifgf(x) =0, Nx =x, PNy = f(x) I EHTITZE .

(3) RTIEL #a = lim 12, b= lim [f() —ax], W y = ax+bFRAy = f(o) AR
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&A = (ai]-),B = (bij)%ﬁﬁ/[\m X n%EBiy }H\Um Xn %EM;C = (Cij) = a;j + bijﬁ\'y‘j%ﬁﬁiAEB

KL, i NA+B=C .
2. JERE Bk

WA = (a;;)&m x nHilE, kot—NEEL Wim x ndE R (ka )PV Sk SHEREAREE, 12
kA

3. FEFERITRVE

-&A = (aij)IELI:.m X n%ﬁl‘i’ B = (bl])%n X S%EIQ‘:’ %K/l\m X S%EIQ‘:C = (Cij)’ /H\:EP Cij =

Airhyj + ppbyj + - + by = Xioq auchi  FROVABIISRRL, 1LNC = AB .
4. AT, AL, A ZHEZERRA

(1) (AT = A, (AB)T = BTAT, (kA)T = kAT,(A+ B)T = AT + BT

(2) (A1 =4,(AB)"1 = B4, (kA)! = %A‘l,

H (A+B) =41+ B VA —EHT.

(3) A)'=|A"2 A (n=3), (AB)* =B*A*, (kA =k™'4* (n>=2)
H(A £ B)* = A* £ B* A~ —% L.
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5. HRA WL
(1) AA* = A"A = |A|E
@) 14 = A" (n=22), (kA =k"14*, (4")* = |A|"2A(n = 3)

(3) HATIE, WA = |A]A7, (4°) = L4

(4) HAFMB T,
{ n, r(A)=n

r(A*) = 1, rA)=n-1

0, r(A)<n-1
6. HRA G L
Ao AB = E; & |A| # 0; & () = n;
& AT LR AV RE R o ARERME: o Ax=0 AAEM.
7. B RFERERRK 48
(1) Fhr(A)=ATHR=5F%;
(2) 7(Amxn) < min(m, n);
(3) A#0=>r(4) = 1;
(4) T(A+£B) <7r(A) +r(B);
(5) HI55AZ HAN DA R I 1) R
(6) r(A) +1r(B) —n < r(AB) < min(r(4),r(B)), ¥ H 4 AB = 0
W: r(A) +r(B)<n
(7) #HAU71E= r(AB) = r(B); #B M1t = r(4B) = r(4);
F1(Amxn) =1 = 1(AB) = 1(B); #i7(Amxs) =n = 1(AB) =1(A).

(8) r(Apmxs) =n & Ax = 0 G ZEfE
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XHA, BRI,
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L. HREBRARRERSR
(D ay, -, as MM Ko B DH —ADEER DR AEL RN,

(2) ay,ap, -, aRHETLR, ag,ay, -, as, BEYEMKS BRIULH Ay, ay, -, a ME— 2R
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(3) BATLAHay, ay, -+, as MR IR © r(ay, ay, -+, a5) =r(ay, ay, -+, a5, B) -
2. A REEHK MMM

(D AHR, BRI, 8RR, #rToxk.

(2) O nPndimE a,a, - a,ETLxRe |[aja, - a,]ll #0, nindiFEa, a, - a,2%
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3. AR MBHARLERR
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(2) ag,ap, -, a8ETR, a,ay,,as, BLMMFKS B WTUHa,, ay, -, a,ME—ZHER

7No
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Br () = 70 WARIHr (4) 5 ART 5 BLALI £ R oS5 2 9
(1) 27 (Ampn) =7 = m, MARITFH R TR

(2) 7 (Amn) =7 <m. WARITF AL

(3) #7(Amxn) =7 =, WARIFI A RALLENETE Xz

(4) 7 (Amn) =7 <10 WARGF I RALLEHER K.

5. n A & 2 ] ({1 A A SRR R AR R

ey, Qy, e, 0GPy, Br, o, BB IR AV IR, IR H A -

€11 G2 * Cin
c c o
(Bu By B) = (@ a)| 72 E2 = (@@, an)C
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HAPCRIHRE, HRAHEa, ay, -, a,FI3EBy, By, -+, By WL I FERE
6. AR HR A
%ﬁ%yﬁ%al, az,"',anggﬁl,ﬁz,"',Bnﬁgﬁé*/—ﬁﬁj\%U% X = (xl,XZ,"',Xn)T,

Y=Wunys—y)" Bl y=xia + a0, + o+ X000 = y1B1 + y2Bo + 4 Yy W
AR ARNX = CY 8L Y =C71X , HPCRMIEay, ay, -+, a,BI3EBy, Ba, -+, B I

ERSE]

7. MEHAR

(a,B) = a;b; + azb, + -+ azb, = a’B = pTa
8. Schmidt IEXS 4k

%(Xl, Az, ", a#}%‘@?ﬁ?% Jﬂﬂﬂ’l‘@jﬁﬂl, Bz, oty Bs'fi/ﬁ\:%%ﬂiiy Hﬂi{l%ap Ay, , A E(Jgéllﬁ:l_
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9. IEXTHE: RMVEIERTH

_ (as: Bs—l)
(ﬁs—l' ﬁs—l)

Bs = as B1 By — Bs-1

e 2% ) — AL B P [ S A SR PP IESE, SRRV IEAT T, 5 IEAT R rh B4 ) A B i ]

SMEEA

1. FE3EMNEN

( allxl + a12x2 + -+ alnxn == b1
éﬂ%‘fi?‘ﬁ%éﬂi Uor¥y ¥ UopXp + oot Qondn = by yyen 2y m D = (4] 2 0, W
An1X1 + ApaXo + -+ ApnXx, = by,

AR, Xy = 2,0 = 22, Xy = o, F D RAED th 5 B TE R R

BB P 4751 3.

2. nfiiEfEAR e Ax = 0R A ESE. < Vb, Ax = bEATHE—fF, — b, r(Amxn) =

ne Ax = 0 5 EM.

3. IFF R T RAR BT DB, LRMETTRAMR IR AR

(1) WARNM X nFEFE, Zr(Ampxn) =m, WXAx = b s BAET(A) =7r(A:b) =m, MM

Ax = bHf#E.

(2) BExy, xp, - xs NAx = bIIE, Wkix, + koxy + -+ kexs 2ky + ky + -+ kg = 11K

Ax = bIRs (E%0y + kg + o+ g = OF, JNAY = OIIfiR. HEHIZ 2 Ax = biIf:

2x3 — (%1 + x3) NAx = Of1IfifE.

(3) FEFIREM LA Ax = bEffe r(A) + 1 = r(A) © bAREHARIF M Eay, ay, -+, 4,22
HRIR.

4. TIREMTTRA R EMBERAER, BN, FFREMTTEHARER
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() FFRIiEHAx = OfEA i (A FM) . A IETEN, hTRREEELEA ST
LTI R R, bAx = OR R Mg A R AN B2 18], FRONIZT AL
fER IR, AR IR R EEOEN — r(A), RS TR — A IERR OO R B R R A

(2) My, ny e nEAx = OFIIEREMR R, HD:

D 1,12, nerAx = OIfifs

2) MM, e, MR IETE R

3) Ax = OFE—#R AT LAEAn L, 1y -+ e R IER . kymy + komp + - + kempr2Ax = OFIE
fi, Hrbky, ko, o, kAT H L

FE R B RPAE AR AARRAE [ B

1. 55 P B RR AR VAR AIE ) 2 RS A R
(1) BAZAR—ANEFEAE, W kA, aA + bE, A%, A™, f(A), AT, A~Y, A*G —ANEFEAE 70 31 N

kA, ad + b, 22, ™, £ (1), 2,2~ 5L LA RIS RAR R (AT 1)

(2) #5Ay, Ag, -, A NARIRANRFIEAR, R, A4 = Xinq a T2 4 = |A] ANIfA] # 0 & A

BAFHEE

(3) WAy, Ay, -, A NAWISNRHEAR, S RFFEF RN ap, ap, -+, s>

¥ a=kiay + ko + -+ kgag

W A"a = ki Aty + kAt + - + ksATag = kAT + kpdZa, + kAT ag o
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(1) HA~B, N
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3. FEPEETARAINT A AL B 7R 40 6 BE A4
(1) wAANYTEE, WATT X b XAk BARRHEEL, An—r(LE—A) =k;
(2) AR ALk, WEPYAP = A/HA = PAP™Y, MNIMA™ = pA™P~1

(3) HEELL

1) #A~B,C~D, mu[ g g]~[ L0¥ 10)]'

2) #HA~B, WfA) ~ fB),If (D]~ If B, Hf(A)ARFnkTFEAIRZ .
3) FANFI FALHRE, AR F R A (EARE R ) =5k (4)
4. SEXFRFE R AL . AR A B OB A1

(D ARUFERE: WA, BAWANB 5 B, WERAAAE AN B REP, {458 = PT1APIAL, N
MRAEFEASBMEL, i NA ~ B

(2) FHANEERR ML . anRA ~ B :

1) AT ~ BT

2) A7 ~B™' (A, B

3) Ak ~ Bk (kHIEEEHD

4) |AE — Al = |AE — B|, MfiA, B A FEFFHAEE
5) |Al = |B|, MIfiA, BIRII o] g sk # AN nl i
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—IRE

1. n N Ex,, Xy, -, X, R ZIRSFIR BT
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(2) PRI
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PRI G RAS A 5%, (HARBA AT J7 B Edir (AR B ME— € -
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HNARIFE, pRIESEIREG r— p N GBESR AL HVE R —.

3. FIEXZ B G EA ZIR BRI HET , IR B R HAERE ) IE 2 1
WAIEE= kA(k > 0),AT, AL A" IE5E; |A] > 0, AvJi¥; a; >0, H|A;| >0
A, BIEFE= A+ BIEE, {HAB, BAAN—EILE

AEES f(x) =xTAx > 0,Vx # 0

o AMEBIT £ 7 XERTE

o AWFTERHEE R T %

o ARIETHETRECm
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SN ILEP{HA = PTP

SIFEIERFFEQ, fQTAQ = Q71AQ = ,
An

Hea; >0, =12, niEE= kA(k > 0),AT, AL A" IEE:  |A| > 0,AWi¥; a; >0, H

|4zl >0 ©
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ESTIE 6L

FENLE LRI

1. EHHRREEZH

(1) T3k AcB, HARAE, WBEKA.

(2) MW&%FfF: A=B, BlAcB, HBcA .

(3) I fF: AUB (A +B) , AS5BHELH MR

(4) ZFHM: A—B, AREMHEBREA.

(5) BFMF: ANB (WAB) , ASBRIFRAE.

(6) HfFHM (AAHE) : ANB=2.

(7) Hd ) : ANB=2,AUB=0,A=B,B=4 .
2. IBHAE

(1) Z#eff: AUB = BUA,ANB = BNA

(2) &4 (AUB)UC = AU(BUC); (ANB)NC = AN(BNC)
(3) 4t (AUB)NC = (ANC)U(BNC)

3. T EERAR

4. SEEHEHA
A1A2 An%%ﬁﬁ:’ H*Dg,ﬁ:y‘j%\ﬁjﬁ%,ﬁ:’ El]AlﬁA] = Q'i * j' il:le =4
5. IR MEARMS

(D) Wi FAERAERTT RN RN E, H™ M E LT
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MEZR P (g) R UAEFAE A LR 2 RT3 AN R
D SR EFRA, P(A) =0

2) XsREMFR, P(Q) =1
B KfALAy Ay, HAA; = 2(i # ), N P(U A) = ® , P(A).

(2) MR R AR
1) P(A) =1—-P(A4);
2) P(A—B) = P(A) — P(AB);

3) P(AUB) = P(A) + P(B) — P(AB) ¢, 4B c A}, P(A—B) =P(A)-P(B)H.

P(B) < P(A); P(AUBUC) = P(A) + P(B) + P(C) — P(AB) — P(BC) — P(AC) + P(ABC)
4) Fihy, gy, AT, PO 4 = 1, (P(A)

(3) HHAMEAR: SLRMITAERAEARA,  HEANERKERATREEARE, Rt

HIFARER BRI
SRR

#AR: P(A) =

(4) USRS FEACS[ALQONBR IRE RN ) — A Xk, HARMEAS s IR A 45 T g

AR BER (KB, AL AR

te, AMFHHLN: P(A) = s e e me

6. BMEIIEARA

P(AB)
P(4)

(1) #f#=: P(B|A) = , RIRARAEMFAE T, BRAEM#R

@) eMxEAN: PA)= ?zlP(A|Bi)P(Bi),BiBj=®,i¢j,i§13i=!2.

(3) Bayes ~i\:

P(A|Bj)P(Bj) —12 ... n

P(BjlA) = o) =
(Bl4) Y, P(A|IB)P(B))

e EIRA RSB RN EAT A B
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(4) ik a3 P(A1A2) = P(Al)P(A2|A1) = P(AZ)P(AllAZ) P(A1A; - Ay) =
P(A1)P(Az|A1)P(A3|A147) -+ P(AplA1As -+ Ap—q)

7. B RBST
(1) A 5B HEM . P(AB) = P(A)P(B)
(2) A, B, CHPiSL < P(AB) = P(A)P(B); P(BC) = P(B)P(C); P(AC) = P(A)P(C);

(3) A, B, CHMEMSL < P(AB) = P(A)P(B); P(BC) = P(B)P(C); P(AC) = P(A)P(C);

P(ABC) = P(A)P(B)P(C).
8. J v B R

B EARIC ML E T n Ik, HRUCLE A FEAF A KA p, W n SR A KA kIR
FIMEEN: P(X =k)=Ckp*(1—p)"F .

9. EEAXEE®R

(1) P(A)=1-P(4)

(2) P(AUB) = P(A) + P(B) — P(AB)

P(AUBUC) = P(A) + P(B) + P(C) — P(AB) — P(BC) — P(AC) + P(ABC)
(3) P(A—B) = P(A) — P(4B)

(4) P(AB) = P(A) — P(AB),P(A) = P(AB) + P(AB), P(AUB) = P(A) + P(4B) =

P(AB) + P(AB) + P(AB)
(5) FMHMEFP (- |B) i LRI BT 15

#iltn: . P(A4|B) =1 —P(A|B) P(A,UA,|B) = P(A,|B) + P(4,|B) — P(A,4,|B)

P(A1A;|B) = P(A,1|B)P(A;|A1B)
(6) Ay, Ay, e, A MIEIAL, MP(NEL, A) =12, P(4), P(UL,A) =TTL.(1— P(4Y))

(1) Hff. HWSMIHZ MPER: A 5B HY=A 5B B, (HRZAMIL, A5B
B F (BEED AHIEF#MRHE =4 5 B AL
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(8) %AltAZI'"!Am'Bl'BZ"”!Bn*agz,&j’ I)_I\IJf(Al'AZ'"'JAm)'—ﬁ g(Bl,Bz,---,Bn)iﬂi‘HfL
ML, Hf (), g(D) R FEA R S E IS E R R, BAh, RN 1
(80D M S5 AT S A BT

FENI R B R MR

1. FEHR & RN A

WUEH A BNV AR5, R i A e AR A 23 8] b, BUE TSSO s PR O B L A2
5, R A AR A7 R B A

2. M MBS SR
EX: F(x)=P(X <x),—0<x<+w

M (D0<SFx) <1 (2) F () B A
(3) HIELF (x + 0) = F(x) (4)F(=) = 0,F(40) =1
3. B ABEN R R FIMER A
PX=x)=p,i=12,,n,- pi=0Y2.p =1

4. EETFEH R R REE

MR F () AR TRL, B (D F() 20, @) f70 fe)dx =1 B)xNf () MIESL A,

f(x) = F' )ik #iF (x) = [©_f(H)dt

5. ¥ WA AR

(1) -1 94 PX=k)=p*(1—-p)* k=0,

(2) —WisrAi:B(n,p): PX=k)=Cp*-p)» ¥ k=01,-,n

k
(3) Poisson /M i:p(A):  P(X =k) ="-e%,1>0,k=012"

1

(4) Y= AU (a, b): f(x):{ E'G<X<b
0,
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_(x—w)?

(5) EEDM:Nwo?): @)= e 202 ,0d>0,—00<x <+

V21o

le™™ x>0,1>0

<®%ﬁﬁﬁfuyﬂ@={ !

(D JUTH A :G(P):PX =k) =1 —-p) p,0<p<Lk=12-

(8) B L 434 H(N,M,n):P(X = k) = C’}‘Cf%_”f‘,k =0,1,---,min(n, M)

6. FENLAR B BB IR A6

(DEHAE: PX=x)=p,Y =9X)

W PY = y)) = Zgxp=y, PK = x1)

Q) FESR: X fy(x),Y =gKx)

W:F,(y) =P <y) =P(gX) <y) = [, @dx:  fr() =Fy(©)
1. BEEAAES®

(1) X~N(0,1) = ¢(0) = —,®(0) =3, d(-a) = P(X < —a) = 1 - (a)

L
V'
(2) X~N(y,02) =ZE~N(0,1),P(X < a) = d(EH)

(B) X~E()=>P(X>s+t|X>s)=PX >1t)

(4) X~G(p)=>PX =m+k|X>m)=PX =k)

(5) B HALBEMLAZ &R 71 e BN B 1B KT e 5 B SRR BEHLAR R AR 70 A1 R B

B, EA—E AT TR

(6) AERAF AR AR ES a2 &

L RN R R

1 —#REN R B R EBRE 01

PN BENLAZ B R BENL A & (X, Y),  BRE T NF (x,y) = P(X < x,Y < y)

23
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2. B BAFEN AR
(1) BREMERENE PX =x,Y =y} =pij;i.) = 1,2,

i

(3) %fEptife PIX = x|Y = y;} = % P =yjlX = x} = %
-]

3. “4EESMEREH BT R

(1) BEAMEREEF(x,y):
D fey)=0 2 [T7[ f(x,y)dxdy =1

2) ks Feoy) =7 7 fwv)dudy

(3) BRI fr(x) = [T FCry)dy ) =17 f(x,y)dx
(@) AL fyy Cely) = 2020 Frx ) =725

4. % N _HFEN BRI A AT

1
(1) 45156 (x,y) ~ U(D) ,f(x.y)=§ S®)’
(2) Z4EIESDAG: (X, Y)~N(uy, g, 02, 02, p)

_ 1 -1 ((xmm)® L, () (—H2) | (V—H2)?
fy) = Znalazx/l—pz'eXp {2(1—p2)[ a? 2p 010, t a2 ]}

5. FEHLAE B B SE PR RIAR S
XHY A EIST & F(x,y) = Fy(x)Fy(y):

© pij = pi. - pj CHECED S f6y) = fr(Ofy () GELAED
XY (A e

KA pxy = ONF, FRXFY AR, HNFRXATY AHSC
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6. P3/NBEHLAR B 1] L R B BER A5

BEAL: PX=x,Y=y)=p;Z=gXY) N:

P(Z = z) = PLg(X,Y) = 2} = Zgayp=2, P(X = %0, Y = ;)
B XY)~f(xy),Z=gXY) N:
FE(@)=PlgX.Y)sz}y=[[ . . fydxdy, f,(2)=F,(2)
7. BEAXESE®

() IBERAR: fxC) = [1] fOoydy, fr0) =17 fGoy)dx
(2) P{X,Y) € D} = [, f(x,y)dxdy

(3) X, V)M ZHEIER M AGN (g, 1y, 0f, 05, p) WA

1) X~N(uy,02),Y~N(uy, 02).

2) XS5YMEM I p=0, XS5YAHMHR.

3) CiX + CRY~N(Cyuy + Capip, C20? + C30% + 2C1C,0,0,p)

4)  XKT Y=y M&Ma AN N + pj—; (v — 1), 02(1 — p?))
5) YRTX = xRN N, + pz—i(x — 1), 02(1 = p?))

(4) #ZX5Y¥L, HArmMRMN (uy, o), N(uq, 02), M:
(X, Y)~N(uy, uz,0%,0%2,0), C1X + CY N(Cypy + Copp, CE0f + CE03).

(5) HXEYMEML, f)Mg)NESRE,  WfFX)Mg(Y) WA T,
BENLZE & I B PAFE

L 3 E

BIHUA: P{X =x;} = pi, E(X) = X xipys
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VEGT:  X~f(x),EQX) = [*7 xf(x)dx

PERT:

(1) E(C)=C,E[E(X)] = E(X)

(2) E(C,X + C,Y) = CLE(X) + C,E(Y)

(3) #F X MY ML, MEXY)=EX)EQ®Y) 4I[EXY)]? <EX?E(Y?)
2. 7% DX) =EX-E]* = EX*) ~ [EQO?

3. hEE: /DY),

4. BHEE: DO = Zilx — E)Pp;

5. B8R D) = [Tl — EO] f(x)dx

RS -

(1) D(C)=0,D[E(X)]=0,D[D(X)] =0

(2) X5YMEM, NDX+Y)=DX)+D(Y)

(3) D(C;X + C,) = CED(X)

(4) —ffH DX +Y) =D(X) + D(Y) +2Cov(X,Y) = D(X) + D(Y) + 2p/D(X)/D(Y)
(5) DX)<EX —-0C)%C #EX)

6) DX)=0PX=C}=1

6. FEVLI AR B MBI A E

(D) XFFREY = g(x)

XANBEHEA: PX =x}=p,EQY) =X g(x)pi;

XNHELE: X~f (), E(Y) = 12 g(x)f (x)dx
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(2) Z=gXY); X, V)~P{X=x,Y =y;}=pi;; E(Z)=X:%;9x:,,)pij
X ~fy)E@) = [0 77 g, y)f (x, y)dxdy

T.HWAEZE  CovX,Y)=E[X —EX)Y —EY))]

8. HRES pyy = % kYRR EQX9): kR E E(IX — E(X0)TF)

PERT:

(1) Cov(X,Y) = Cov(Y,X)

(2) Cov(aX,bY) = abCov(Y,X)

(3) Cov(X;+ X5,Y) = Cov(X.,Y) + Cov(X,,Y)

@ lpX,V)|<1

5G) pX,Y)=1eoPY =aX+b)=1, HFa>0

pX,Y)=—-1ePY =aX+b)=1, Hfa<o0

9. EEAA G4 ®

(1) D(X) =E(X?) —E*(X)

(2) Cov(X,Y)=E(XY)—E(X)E(Y)

3) lpX,NI<1L,H pX,)=1eoPY=aX+b)=1, Hba>0
p(X,Y)=—-1ePY =aX+b)=1, Hba<0

(4) NI 5 AT H I AR A

p(X,Y)=0 © Cov(X,Y) =0 o E(X,Y) =E(X)E(Y) © D(X+Y)=D(X)+D(Y) &

D(X —Y) =D(X) + D(Y)

T XSYHAIN EIR 5 AR — A BSR4, HARL Z 2k AF.
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HHEG RS

1. FEARME
Bk BRI R4, TR AR, FXER.
A HREIRE B EATTE.

{7 B REALREAS : ok B ERX MmN AH I SE B S SR F A fBENL A B X, Xy o, Xy FRNE
B R RREALREA,  RIFRFEAS

it WXy, Xy -, X R A BEX I — AR, g(X1, Xy, Xy)) REFEAHIIES AL,

Bg()MAEARTARINZSE, MPRg (X1, Xy -, X ) NGETHE
A X =130, X,
FEARJ 2 S2 = —— XL, (X; — X)?
FEACHE: FEARKIEAME: A = 30, XF k=12,
FEASKI 0 SE: By = — X, (X, — XK k= 1,2,
2. 4347
X2 2 = XE 4 XF + -+ XE~pP (), Xy, Xy o, X AHESSE, HFIRMN(0,1)

43 A T=J%~t(n) , HAX~N(0,1), Y~x2(n),BX, Y AHE I,

F 43 4i: F = ’y‘j;‘ ~F(ny,ny)s FHX~x2(ny), Y~x%(ny), X, YHIE AT,
IIE: EHPX < xg) = o, WFRx, WX K asr 1L

3. IEA BRI E AR R

(1) WXy, Xp -+, Xn WK EH IESEAEN (u, 0?) IFEA,
Yzigg&Jﬂzizgﬂ&—Yﬂmz
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— 2 e
D X~N(1Z) HEEZE~NOD)
Vn

(n-1)s?2 1

o2 o2

2)

L = X)*~x*(n = 1)

1
D LI - )2~ 2 ()

X-u
4) W—ﬁ~t(n -1

4. REARES1®
(1) XTFx2~x*(m), AEQ*(m) =n,D(x*m) = 2n;
2) R FT~t(n), HET)=0,D(T) = == (n>2);

1

Fi_q2(nm)’

(3) MTF Fmn), 4 =~F(n,m),Fap(mn) =

(1) WTFALE MY, B EX) = E(X),E(S?) = D(X), D(X) = 2&

n
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