o R AR 2420142015 2458 W S A &

B 2 e gt o
2RI R]):20154E7 H 1H F4-14:30-16:30

A}

(1)

Cov(X1, Xp) = —2 -~ ANBRAT
COU((X17X2>,X3> =0 3@\4
X)X T ko
Cov(Xy, X — gX1 - X3) =10 - ANAT

(2)

X1 —2X5\ ~ 5\ (29 12
<X2+2X3)_AX N(A“’AZA)_N((9>’<—12 13))

/\I:':l
1 =2 0
A= (0 1 2)
Corr(X; — 2Xs, X +2X)——i
orriAq 2, 22 3) = 377
(3a)
X35(X1,X2)3'H3.j
X |(Xy =2, Xy =19) ~ N(4,2)
(3b)
E(Xg Xl,XQ) - 4
COT’I"(E(Xg Xl,XQ),Xl) =0
(4a)
B, S 7 LA p oy Ht IR ER
(4b)

1E



(X =)' X —p) ~ x3
S P((X = p)TETHX = 1) < XG.05(3)) = 0.95

(4c)
E% 5|52 R R

(1)

n(Z — po)t ST — pg) = 1.703
=Dpp ) = 6.626
n—p
o5 o) <
-~ ¥ H,
(2)
pff195% BAF N

-1
(T — o)t S™HT — po) < (Zf)pr’n_p(a) = 6.626

(3)
[R]H T2 [X []

T — \/p(n Vg o <<+ \/p(n “Vp /2

(WIS

0.516 < 11 < 0.612
0.555 < pip < 0.651

IR I Pl 7 2 e X 1)

(W

0.521 < g < 0.607
0.560 < pp < 0.646

A2
= =0.213
7

Corr(Y1,Y5) =0

2



Y = el X =0.285X, +0.211X, + 0.294 X5 + 0.435X, + 0.453X5 + 0.453 X + 0.434 X5
Corr(Yy, Z7) = 0.434
(2)
S=LLT+V
SRAFAH R X B3 TT 22 090.687 K55 U5 72 90.313
Corr(Xs, Xg) = 0.808
PR 5-45 73 B [ 3 5 V5 45

FATSAC LA 2 1 R A PR e F AN I & IR S 70 A 1K, T2 M M 2 e 1R 4820 A6 1 1k
sl

E(F|z) = L™S Yz — p)
TRATEUE KA SRS T LAID Ay EAH , FRAT145- 5]
fi=LpSVz;—7), j=12,....n

0 33 37 24 31 36 39\ 7
0 42 29 39 42 35 | 6
0 41 45 30 42 | 5

0 41 32 40 | 4

0 46 48 | 3

0 34 | 2

0/ 1

F4,6% N %0

duey = max{dsy,ds} =40
d 46)2 — max{d4g, d62} =42
16)3 = max{ds,dgs} =41

=

46)5 — mam{d45, d65} =42

QL
= = ==

QU

467 = mar{dyy, der} = 33
B R B HRE



0 37 31

045.

0

0

42,558 9 —2(25)

B B R

0@3933

48 41
0 40

3,78 A —267)

0

T EE R

0.4248

42 41
0 46

0

39
42
48

#1100 %2 N (19

BB B

33
42
41
42
40

OG-

7
5)
3
2
®
d(25)(16) = max{dae), ds(6)} = 42
d(25)1 = mal’{dm, d51} = 42
d(25)3 = max{das, ds3} = 46
d(25)7 CLSU{d% d57} =37
7
3
1
@)
)

d(37)(25) = max{d3(25), d7(25)} =46
d(37)46 = max{d3(46), d7(46)} =41
dryn = max{dsy,dn } = 48

dae)(25) = maz{dy(25), de)(25) ) = 42
d(146)37 = mcw{dl(?ﬂ), d(46)(37)} =48



OO

0

0 46 48
0 @
@) Fi(ag) TK (25146

d(25146)(37) = max{d(25)(37), d(146)(37)} =48

B PR AR

°9)

(25146)

FJ5 BDFI(25146) T (3725146)

Bl

‘ﬁﬁ:
O N1, TSR N0,
ECM = ¢(1]0)P(1]0)7o + ¢(0[1)P(0]1)m,
M & = 0.9, Wpﬂu,gﬂQ:M),K%ﬁdmn:2m ¢(1)0) = 1,0
ECM = 0.9P(1|0) + 2P(0|1)
BAGFECMEN WA . BEBEERAI N1 AL BEAII MR 0,
Jit LAEAT DO 5 B0 8126
A. BB | ABH, BFH | ABH, BEH | A. BEIAEAYE | ECM
1 1 1 0 0.242
1 1 0 0 0.270
1 0 1 0 0.208
1 0 0 0 0.236
ECM 5/t B R 55N
5(z) = 1, A, BYJYRATEELAFIBEH
YT 0, A BESABIHEERABI
7N



Az 2L b=
|20 n )
Zl(%‘ — o) (5 — po)
j:
LA — 2(33] —7)(v; — ) V(T — po) o [ Ay Agg }
~ — ]:1 g
A21 A22

A = | Al |Ann — A12A2_21A21| = |Ap1|| A2 — A21A1_11A12|

D[S ey = s = )+ e ) = )

n

> (= )y — 2| | -1 = n(z — po) (35 (; — Ty — 7)1 — o)

NEEA
> (@5 = po)(w; — po) = Z(CL’J’ T+I—po)zj —Z+T — puo)
=3 (s~ s — ) 4 e ) )

R R T?
n—1

. .\ 1
.-.A3:|AE|:(1+ d )
10| n—1

AR LA S 5 B T T2 G E B R e AN



