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TSR AL E D

o BERRIIEERZEEK 0T IEHR
(Fourier Transform) EL TE&ESN 3.

o BEEREH X OBHMEHRES T ——REEL
TWh5.

o HHEEHALIMIE X DRTERHMS.

ex) X,,...,X, ~iid N(u,o*) DEE
V(X — p) [

g

_ e

X= 72&] Do IE?
n o

i.i.d I£ ‘Independently and Identically Distributed’ MB&EE T

~ii.d. THRILIZE—OAFITHSEVSERELSD.
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EE 4.1
HEEH XDHMEP, 55, flo) %, Py M
EREOLEIHEZERY, MR 0LE
(THEXRBYERT LTS R LTERSN:

BE o) =Be™) (ter)
Yo e f(x)  BEERE
fjc e f(x)dr EHTE

X OFMHEHENS EEFEEK 07—
IEH).
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Example 4.1

ST, KTV, — AT, ERAHO
HHERAHKIE, ROLSICEZLNS.

(BB ) X~B(n,p)=ex()={1+p(e1)}"

(RT7VU3R) X~p(\)= () =exp{\(e-1)}.

(—H9 ) X~ U(0,1) =y (t)=(eit-1)/it.

(EEF D) X~N(p,0?)= @y (t)=exp(itu—o2t2/2).
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Ex 4.1 DEHE (EHRS, ZIEHS )
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FIE 4.1

(1) ox(0)=1.

(2) lex(t)[=1.

(3) x(t) [F—HREHTHS.

(4) Pexydt)=e"px(ct).

(5) E(JX]")<o0 THNIL py(t) 1F C" 95X
CEfE n REFEHMEE) T,

d’!l
H = i"B(X").
Gerd] =B
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EH4.1 O
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Example 4.2

BN FONTNS LT HE, B HDFL,
DEFEETEE 4.1 (5) R AL THEITKR®OSC
ENTES. BIZIE, ERDDES,

X ~ N(u,0”) DEE,
(o (kD324
E[(X —p)]= ) . e
x3x-x(k—1)xo" (kHMBE)
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Example 4.2 MDA
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EFE 4.2 p=1 DETFERLLE—HTD.

(BRADTDOREE) X & p RUEEREH, teR?
&L,

Xl tl
x=| : Lt=| |
X, i,
L95. IDEE
o5 (t) = E[exp(it' X)]= E{HL exp(it]Xj)],
X OFMHRAHELS.

ex 4.3) X~ N, (X)) = ox(t)=exp(it u—t'%t/2).
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Ex 4.3 DEH
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EEA2DEFET1

(BRTHERERODERELTRINTWDHERLEH
DFHHERES) X=(X,.....X,) & p REBREHRLL,

S(X) % X THESNOHEREEHETSH. CDEE X
DEBFZEERE f(z) LU, R £F 5L, S(X) DFF

TR,
ES Zzem(z)f(w) %ﬁﬁﬁﬂ
@, t) = 0
() j: " f(x)de EfTE
TERINSD.

ex4.4) X,,..., X, ~iid N(u,o?) DEE S(X)=vn(X —p)/o
(X =n'y " Xl) DFERBIT o (t) = exp(—t* /2).
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IEFR 5 DR

1. X~N(p,0?) TS, B8 a, b(>0) ITRLT,
Y=a+bXEHLE, Yo N(atbu,b?0?)E73B.

2. X, X [TEWNIHINIT, FhEh
X~N(p,0 ) THHETH. CDEE,
X=(X,,....X,)'~N, (02 )&755. T=1ZL,
=y, s pt,) THY L [EnRDBELLITHIE R
7.
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Ex 4.4 DEH
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EEA42DEFEIT 2

MR REE T M DM X—(X,,X,), t= (4,1,
LB CDEE,
X, & X, AMIL < ox(t) = Px, (tl)‘PXQ (t,)-

B =)
ex()= [ [ explitan, + ityz,)f(w,,,)da dr,.
X, & X, BRI THAIIL, f(1,.2,) = f,(2,)f,(2,) THBDT,
ex()= [ [ explitan, + ityz, )fi(2,)(,) doyda,
= [ explit)fi(w)da, [ explitn,)f () da,

= ¥x (tl )LpX2 (tz ) ) FEEF A, 201247 F10A: P17

T 4.2

ROGADPFEAFET NIEFXARYILD.

8711 +eoetmy,

s t — in,1+~-«+n,pE an an )
atlnl---atn" QOX() ( 1 P )

p t=0

EIE 4.1 (5) D ZRITHR:
p=1 DEZE—HT 5.
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