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f2) = {0(4:1: -2, 0<e<2
0, otherwise
(a) (10%) XK C.
(b) (10%) 3k P{X > 1}.
2. 4 X,Y B - B X HEHIEIER \ (BFAAAT (Poisson distribution) » T Y tHEMSER A, K93
FLARSAR ©
(a) (10%) SRAT/H X + Y BRPLER M + Ao HIE R ° ,
(b) (OR)MEX +Y = n T REIP X SR ERAE - RSB -

3. ERBRMAEATES K (EEHREE =0.5) -

(a) (10%) SAgkRrhRIEFREE (central limit theorem)

(b) (10%) BREMEHATEFEE 40K - ) b SR AR ST T IR 20 RIETERIERES -
3 EU O() AFRERESHYRMRESF (cdf) - 35313418 4 M4 GE ( continuity correc-
tion )
4 Xy Xpy o Xy - BETEAHRAR (1d) GRS BEX —pek
(a) (10%) SARkMEFABIER] (weak law of large numbers)
(b) (10%) BRRMVE EX? < oo - BEWHAKE -

5. 4 Xy, Xo, -+, X, - B EEARAE (id) (EBEE > EX, = p- B E|Xy| < oo > —{EEUERE
SRR N BB stopping time » & EMEEH SR EEH n - B {N = n} BIPR Xny1, Xty 0 °

HEBs% N &—{d stopping time » R

e i<N
*7lo, i>N .

YHRFTE IEEEH ¢ #PRKIL °
(2) (10%) BT X, % I, ot »
(b) (10%) B EN < oo - HEH E [T, X,-] — EN x EX; *
R L Xi= D02, Xl




