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X1, ..., Xn ×LØ Ö>Ð�Ñ'Ô�ÙUÚ6Ñ'ÛLÖ2Ñ�Ð�ÕOÙPÜ ØOÝQÞ Ô'ß#àpÙ+áUâ<ã¯â�ß�àiÙ*á4Ö�Ð�ÒQÔ$Ñ�ÔZä>Ù Ý ÙUÕcÑ#å Ý ÑLÕ λ æ�ç Þ ß+Ù$ÛFè�Û$ÑÔ#Õ<Ð�ÑLÖ�Ö�Ù

X1 + ... + Xn

ÕOÙ ÝpÞ ÔQß�àiÙ*á Þ�é*êL× å Þ4ë Ò#Ð λn

(n−1)!e
−λx1(0,∞)(x) ì å Þ Ô#Ö�Ù*ÒQÔ#â γn,λ í æmæ
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√
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ÕOÙ ÝpÞ ÔQß�àiÙ*á é Ù�+ ×'×#Þ ã × ß4Ð N (0, 1) æ�, Ö�ÙtÜ#á�- ÝpÞ Ô'ß�àiÙ+á aX + b æ Ï�Ð�Ñ'ÒQÓ�å²Ñ Ý Ù�Ô X1, ..., Xn

Ö>Ð�Ñ'Ô�Ù�.ÚkÑQÛ#Ö�Ñ é Ù�+ ×'×#Þ ã × ß4Ð�Ñ Þ�ÝpÞ Ô'ß�àiÙ+á*Ù+Ò'Ó N (mi, σ
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i ) æ/, Ö2ÙPÜ#á0- ÝpÞ Ô'ß�àiÙ+á<Ô#Õ�Ð�Ñ#Ö>Ö2ÑEÜ X1 + ... + Xn æ

1 � � ö ýcï6ð���� 
 ñ'ò2�!ïkð ö � � ð3��� 
 ñ'ò X1, ..., Xn ö �*ñ'ò!û õ%ö ï4��� 
 úQð�ñ ö � 
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Ð=Ú Þ Ò'ÔLâ4Ö�+½ÚªÐ�Ò'Ô = â × +*ß*ÒQÑ ×3? ã æ�@ ÚkÑ:ã¯â4Ö Þ�× Ð limn→∞ EYn A
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• ì Ï�Ð�Ñ Ý�? ã¯Ö Þ�ë3>`_ Ô$Ñ = â × Ô$Ñ#ã�Ù í P(X > ε) 6 EX
ε a

• ì Ï�Ð�Ñ Ý�? ã¯Ö Þ�ë3>cb Ù Ý ß Þ ã�Ù í P(|X | > ε) 6
E|X|p

εp

è
p > 0 a

• ì Ï�Ð�Ñ Ý�? ã¯Ö Þ�ë3>`_ Ô$Ñ = â × Ô$Ñ#ã�Ù í P(|X −EX | > ε) 6 D
2X
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• ì Ï�Ð�Ñ Ý�? ã¯Ö Þ�ë3>`_ Ô$Ñ = â × Ô$Ñ#ã�Ù í P(X > ε) 6 Eeλx
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Ë�Ì!Í('h ç Þ ß*Ù�ÛLè�Û$Ñ�Ü#Ñ ë ÚªÐ 0 < p < q

è�å Þ (E|X |p) 1

p 6 (E|X |q) 1
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E|Y |2 < ∞ è�å Þ E|XY | 6 E|X |2E|Y |2 æ
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