X ~(u,0?) X n (X1, Xy e X1)

(n_l)SZ il()(_)?)2
o2 = o2 ~ Ana
]
n — n i 2
nopst SX-XP X - (X )]
o2 = o2 = o2
SX-p)? S(X-w)? XX - u)(X )
—i=1 5 +|:1 5 _2|:1 5
o c o
S(X-p)? e
=i:1 i +n(x_2/u) _2(X_,u)22(x_lu) @z(x_lu)zo
o o
n B 2 . n _ 2 .
=i§‘1(X /u) +n(x_/u)2=i§1(x IU) _(X_;U)Z
o’ o’ o? O'/\/E

i:il(x - p)* _(n-1s? (i_ﬂjz

_|_
o? o’ a/\/ﬁ
X — 11)? < 2
I:Zl( ) -, X - e
0_2 n-1 O'/\/ﬁ n-1
(n-ns* |
0'2 ~anl

4

E(S?)=0? V(S?)= 1

% " Xna
(o}

_ 2
E[(n 1S ]:n—lz(n—_zl)E(Sz)
(e

2
O

E(S?)=0?



n-1)s2 -1)2
v[( 2) J:2(n—1)=%v(52)
O' O-
V(SZ)—204
n-1
X ~(u,0°) X :
X s?
X—p _
s2/yn
2
_ _ )
(X—,U 2:(X_,u)2:( ﬂ) n ( 0'2)
SZ/\/H Sz/n 82/0'2
X — 122
B ( H \/ﬁ) ~ ZZ
(n-DS*I(n-Do®  z7,/n-1
( n-1)
X — (n-1s?
U”~N(o,1) —~ Xna
o (o2
Jn
X —u Z? Z
S = 2 = 2 tn—l
- @ In—l
Jn n-1 n-1
X—u
ER
Jn
_ 2
X ~N(u,62) n (n G];)S ~N(n-1,2(n-1))
02
_ 2
(DS _ N(n-12(n-1)) z
O
n-1)S?
( 2) -(n-1

p[(n_l)—za,p/Z(n—l Swﬁ (n-1+ Za/z\lz(n_l)):l_a
o



1 o? 1
P(n—n+zmmMm—nfgm—nszgm—n—zmmmm—nJ_l_a

(n-1S?

2 2
P( (n=1)S <o?< (n=1)S )=1-«a
(n-D+Z,,,4/2(n-1) (n-D-2Z,,,y2(n-1)
0_2
2 2
P( S <o?< S Y=1-a
1+2,,, % 1-Z2,,, 2



