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❲ ③❛❞❛♥✐❛❝❤ ♣♦♥✐➺❡❥✱ ③❛ ❧✐❝③❜➛ k ♣1♦2③➛ ♣♦❞23❛✇✐➣ 2✉♠➛ ❝②❢1 ✇ ♥✉♠❡1③❡ ✐♥❞❡❦2✉✱ ③❛
❧✐❝③❜➛ m ✲ 2✉♠➛ ❞✇<❝❤ ♥❛❥✇✐➛❦2③②❝❤ ❝②❢1 ✇ ♥✉♠❡1③❡ ✐♥❞❡❦2✉✱ ③❛➧ ③❛ ❧✐❝③❜➛ n ✲ ♥❛❥✲
♠♥✐❡❥2③→ ❝②❢1➛ ✇ ♥✉♠❡1③❡ ✐♥❞❡❦2✉✱ ♣♦✇✐➛❦2③♦♥→ ♦ 1✳ @1③②❦➟❛❞♦✇♦✱ ❞❧❛ ✐♥❞❡❦2✉ 609999✿
k = 42✱ m = 18✱ n = 1✳
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♥✐❝❤ ♠✐❡❥2❝❛❝❤ ✇♣✐2❛➣ ❞♦❞❛3❦♦✇♦ ♦❞♣♦✇✐❡❞③✐ ❦♦➠❝♦✇❡ ✭♦❞♣♦✇✐❡❞➵ ♣♦✇✐♥♥❛ ❜②➣ ❧✐❝③❜→

✇ ♣♦23❛❝✐ ✉➟❛♠❦❛ ❞③✐❡2✐➛3♥❡❣♦ ③❛♦❦1→❣❧♦♥❡❣♦ ❞♦ ❝③3❡1❡❝❤ ♠✐❡❥2❝ ♣♦ ♣1③❡❝✐♥❦✉✮✳

✷✺✳ ❉②"♣♦♥✉❥❡♠② n ♠♦♥❡*❛♠✐✱ ❞❧❛ ❦*12②❝❤ ♣2❛✇❞♦♣♦❞♦❜✐❡➠"*✇♦ ✉③②"❦❛♥✐❛ ♦2➟❛ ✇②♥♦"✐ 1/n✱
m ♠♦♥❡*❛♠✐✱ ❞❧❛ ❦*12②❝❤ ♣2❛✇❞♦♣♦❞♦❜✐❡➠"*✇♦ ✉③②"❦❛♥✐❛ ♦2➟❛ ✇②♥♦"✐ 1/m ♦2❛③ k ♠♦♥❡*❛♠✐✱ ❞❧❛
❦*12②❝❤ ♣2❛✇❞♦♣♦❞♦❜✐❡➠"*✇♦ ✉③②"❦❛♥✐❛ ♦2➟❛ ✇②♥♦"✐ 1/k✳ ❲②❦♦♥✉❥❡♠② ❥❡❞❡♥ 2③✉* ❦❛➺❞→ ③ n+m+k
♠♦♥❡*✳ ❑♦2③②"*❛❥→❝ ③ ♥✐❡21✇♥♦➧❝✐ ❈③❡❜②"③❡✇❛✲❇✐❡♥❛②♠C✱ ♦"③❛❝♦✇❛➣ ③ ❞♦➟✉ ♣2❛✇❞♦♣♦❞♦❜✐❡➠"*✇♦

③❞❛2③❡♥✐❛ A = {➟→❝③♥❛ ❧✐❝③❜❛ ✉③②"❦❛♥②❝❤ ♦2➟1✇ ♥❛❧❡➺② ❞♦ ♣2③❡❞③✐❛➟✉ (1, 5)}✳

❖❉F❖❲■❊❉➍✿ P(A) ≥

❘♦③✇✐→③❛♥✐❡✿

✷✻✳ ❩♠✐❡♥♥❡ X1✱ X2✱ . . . "→ ♥✐❡③❛❧❡➺♥❡✱ ♣2③② ❝③②♠ ❞❧❛ ❦❛➺❞❡❣♦ j = 1, 2, . . .✱ ③♠✐❡♥♥❛ Xj ♠❛

2♦③❦➟❛❞ ♥♦2♠❛❧♥② ♦ ➧2❡❞♥✐❡❥ k+ j−1
♦2❛③ ✇❛2✐❛♥❝❥✐ m✳ ❖❜❧✐❝③②➣ ❣2❛♥✐❝➛✱ ✇ "❡♥"✐❡ ③❜✐❡➺♥♦➧❝✐ ♣2❛✇✐❡

♥❛ ♣❡✇♥♦✱ ❝✐→❣✉

X1 +X2 + . . .+X3j

mj + n
, j = 1, 2, . . . .

❲!❦❛③%✇❦❛✿ ❥❡➧❧✐ X ∼ N(a, σ2)✱ .♦ X − a ∼ N(0, σ2)✳
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✷✼✳  ❡✇♥❡ ❞♦➧✇✐❛❞❝③❡♥✐❡ ✜③②❝③♥❡ ♣♦❧❡❣❛ ♥❛ ♦❜1❡2✇♦✇❛♥✐✉ ③❞❡2③❡➠ ♣2♦5♦♥6✇✳ ❖❞15➛♣ ❝③❛1✉

♣♦♠✐➛❞③② j✲5②♠ ❛ j + 1✲1③②♠ ③❞❡2③❡♥✐❡♠ ❥❡15 ③♠✐❡♥♥→ ❧♦1♦✇→ ♦ 2♦③❦➟❛❞③✐❡ ✇②❦➟❛❞♥✐❝③②♠ ③ ♣❛✲

2❛♠❡52❡♠ m/k✱ j = 0, 1, 2, . . .❀ ♣2③②❥♠✉❥❡♠②✱ ➺❡ ✇1③②15❦✐❡ 5❡ ③♠✐❡♥♥❡ 1→ ♣❛2❛♠✐ ♥✐❡1❦♦2❡❧♦✇❛♥❡✳
◆✐❡❝❤ Sj ♦③♥❛❝③❛ ❝③❛1 ♦❝③❡❦✐✇❛♥✐❛ ♥❛ j✲5❡ ③❞❡2③❡♥✐❡✱ ♠✐❡2③♦♥② ♦❞ ♣♦❝③→5❦✉ 52✇❛♥✐❛ ❡❦1♣❡2②♠❡♥5✉✳

❖❜❧✐❝③②➣ ❣2❛♥✐❝➛✱ ✇ 1❡♥1✐❡ ③❜✐❡➺♥♦➧❝✐ ✇❡❞➟✉❣ ♣2❛✇❞♦♣♦❞♦❜✐❡➠15✇❛✱ ❝✐→❣✉

Sj

j
✱ j = 1, 2, . . .✳
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