013 FEHFH MEHFE H50MO
NheTLHD — Fi3 -

RR(E

BRSO E A N 7 F M2k 2EBUE, SENICIZESD22EBITT, LaL, EESGL S
HEI N ERESHBOUIICH N D, WL 72D 3251213, 0% 1 DOBFTEHT 20651 H D
¥9, Iz, RRMELVLET, 22T, b2 X flibnaRFEMTH 2RHMEEE, D%
T 2L O EODDEBERIBETH 201, ISIoMEHEIEL T2E—X 0 b) OEZIZONVT
FHL 7,

BT

T—=8 % 21,T2,...,Tn, BT —FBEn LT 2LE, BfiFH (arithmetic mean, HHMFHEH W
3) FROXTERINE T,

 mtm oty I
z= - = n;% (1)
oD, BT = (F—y0ARH) / (F—FB) T, 509, K TR Le TS0
ZEzILET,

EHAI G SEMFI9ZRDHS

T =8 DEEFHBIOP>TWEEEIL, ZOVHZROZIIFIE) THUTLTL LI ? gL
7= DGRt T D THI > 7o b DT, —J7, HLEROERT T2 Ok L 5T —%
D, e 20 ZRLTC0ET, 22T,
9= (F—5DGa5) / (F—59%)

= ([ERExEH] 0F8F) / (F—9%)
= [E#kEX (EH/ T7—58)] 0&:
= [FEREXENER] O&5t

TYes, TG = [BRE<BNES] OG5 L)l Lick) 7,

PR RERE

DAEZ D2 E BRI 1 DDETFTRLDOPREMETT DS, RFEMEZ TR, 2000 TEDL
LWIESDOVTWEY) FRIHTEIERA, ZOHIZRATAEL L), DFDLIRT—Y DI A, B,
ChHbrELET,

A:0,3,3,55,55,7,7, 10
B:0,1,2 3,5, 5,789, 10
C:3,4,4,5,5,5,5,6,6,7
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INSDFEHIFTND 5T, FHETIEINSDHMZ XML TEHRT LI LI TEEFYA, I
5DTADENE, X622 HHFT,

AL BRSO (L) 1EOERFAD, SHOEEHEADET ) BARLRLET, LrPid
FAEDTIHRDE L > TR\ D THOMADEYHENDEFT ) BEEZERHHT LI LI TEEEAD, X
ISR 2 ECIERERER, STHANOTXRTCOTF— 2 07T, £FHELEZ2EHTEET,

BT—F L EDEEREL VO, BT =I5 EDL SN TW 222 R L ET, TR
2D #ROIUE, ZOT—=FHD TF—=5DFEh o DS IE0 By b)) 295 TIH,
BEIZTF—2#0b &9 EEATDOMETT IS, MREDFEY, 201> TLEVET,

Z22C, REDVE, bz TUHEZE)2 DO, ZHVEd, (2?2 IZTXTETT2S, T(H
V2D, Thbb T —FICOVTORED 2EOGEZRT—ETEH>7b D) TIESD
ZOMELZRBITEET, TNDPE (variance) TF, ATHES L, &7 —FZ 21,29,..., 7, BT —
YEEn, ez ETHLEE, TP IEOTDLIICEDET,

02:%{(:Cl—E)Q—F(:L'Q—3_7)2+"'+($n—3_3)2}

1 n
= — E (l‘l — f)2
n <
=1

72, IOV IR % EEERE (standard deviation, SD) L WWE T, T—F DHNID M (X —FL) D
EE, THOBAIEm?, THROLLFEHFA—MLIZR>TLEETH, EERZOHAMNIZFE L m T,

(2)

PHERDZLE, BEREDEMEZLSTICREZ2RIZON?

D2, RADHNEZ > TR L T, HRAEZSWEDEICL T gT 5, L) HNILE
HONET, LoLl, MMEOFFEIZ2H LD bHZ 5 T, HiEZIHITEHD FE¥A, 2FDGE
B, CABBICHLTCOFEEFHRETTEE T2, HMEDsIHEIE, Eoftaoks chloFhis
WRHIETYT, ARIAL, BROEFORRIC, Ty=20+3D7 7 7%, L wokMET, 2
LOWEAT T ZPoiE@d 2 LEVEST, 29w FHET, MAEDHMNED FGIEHoNT, W
D 2FDITH D0BBHCONTVWEIDTT, 61, 2FLEZLLE, ZNE23FE, 47, -
WCHRBIRLZIENTEET, 2ROV TE, TCHETHHLET,

B#EA DS ERD S

BT, RO S 2 R0 5751k E LT TR = [BERE X MINEER] ofaEh L2 2L 2m
LE L7, 77t T(RE) 2 OF8) <925, hoithzfld2L, TaE= [(BE) 2x HME
#] 0AE Tabb TaE= [(ERIE — F19) 2x HNEH] 0/sh LwI)itETkvongd,

E—AVE

BEBOARICBWT, DML TwE 7= 2850 X TRELL, H2EROMBREZ z TELET, X
7z, PEWRAEDS ¢ TH 2 PEROMHNER Z, f(x) TRIILICLET, CDLEE, P2 E(X) THRTZ

I5F ), FHZDHDRVEDDEH X THODLLTWBRILIIED T, ZOEZFIE, XElO#HzET THEELEH, %
FHAT B EEIC, ) EHTEET,
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S

(X3<0 0(3>0

u

1: B (v R 25 L0 %z i c2R)

Lt pl, BORLE, BB PR KD 2FIC KD
E(X) =) af(x) (3)

T

LAEDET, B(X) Thabb e i TETLICLET,
SR, (22 Thabb (X —p)? OFETTHs, (3) R L MAEOEE A2 ML

V(X)=E(X —p)?) =) (z—p)’f(x) (4)
LRTILMTEET. V(X), ThALLAHE, o2 TRTILL LB ET, 2T L, R
Hldo W) I LIk ET,

THe R IR LT, TEH X OB o(X) D, E(g(X) 2EASB &,
E(g(X)) =Y g(x)f(x) (5)

LD, EOTHRNEIE (5) AORHKABA L EAS I EHTEET,

E(g(X)) DBIDORRARGAEE LT, B(XH) R E(X —p)k) (KIZAEAE) 2E82%7, Thoz2 XDk
ROFB—AVEN (EF) L L0ET, BXHZEROEFOIDE—RX Y P ELATU, TEL, B(X—p)*)
EVEHDEOYDE—RAV FEXATu, TRLET, FHplE, EREROEOLHDOIRE—X VT
Wy THY, FRVX)IFFEHOEDLYD2RDE—A Y P py THBEWVWH) ZEITED ET,

"E—X v by L) AN, JIEONGEED S DR SR TV E T, hETE, "Wt o&RDOJH
(B2 VIEHED) o DR x ZORICH2HE (H2\I3E ) 2UETOETORIZOWT
GitL72b 0%, TH (HEDLD) DEDLHDIRDE—AV ) LwnEd, EX)Z2ko2X7T, v %
PHEE, f(x) 2ER (1) TN ATOE—AV P ERILCICAD £7,

PR, OB ERT 2 DICb o EHFHEICHONLIETT, ISHITHRDE—X V|
2GS E, SHOREZ L DMr RHdcEEd, Z2ohTIIHbNLZDIE, a3 =ps/os TEES
N5 ERE (skewness) &, ay = pu/oy 2T ay — 3 TEH SN2 RE (kurtosis) T2,

(X —p)P i, 2> p THOLT—IPFHIORECESIZIET, c<pDEERAKEDET, L
7235 T, T80V XD REVRERICE W THNER f(2) BREI TR, pg l3IEICRD, T4

3, IEBIGETL E28THIIL£T) OBAD o OfETT
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J)

Oly: j(

(X4Z /J\

N

2: RE ([ L)

BSEA & D NS O BEECHIREER f(2) DK E IS g BEICA D 2506, BIEE, f(o)DER RS
550, EADA~DRY Ba%EH5b L £T,

T, (X —p)tlE, T=F2FHIGE e ISR T 6, HIEED MM (EA RS T4
DIEBDEDTH 5531) DEEI py DEPIREL 227201, f(z)Dr=pufHETERELTKE
(BDRBEDRHNET, Thbb, RENPKEOILIE, flr) DEANT I LD, pfiEThRIZEDN>
TwbIZEZRLTVET,

RERR

HDHT=FD, ZOTHDHTED S VDBV E0E2RT 5121, &ofzFE LYY - FHU
FEMERZE D I3 A IR U CRBLT 2 L] TF, Iz T 57201, YL ERa,bZb>TET,
HbEDTHDET—F 2, CNL Tz =ax; +b EVIHIFEZLT, HOT—% 2, 2122 L2 %2 F
T, I, "5 —Yax; %, zi=ar;+b VI 1 RAT 4 BT L EvwnET, £/ Mm%
DLD%E, RELTX ThHhobTE, "I X%, Z=aX+b&\Ww) 1 XTOM Z LT %, &
WY ZEHLTEXET,

ZDLE, BMHIODGDY% 1y« TWE oF - BEMEREE 0, &L, BBRODHDOVY% 1, 57
Bz o2 - B AZ 0, £ T 5 &,

[y = afizy + b, ag = aQJi, o, = |aloy (6)

ED T (MARMNEZSHELTEFE W),
2IT a= b=t tBLRGAEFEZTAELE ), JDLE,
o= oot (<22) =0, =1~ o =1 @
ERDET, Thbb, ZOHETH LWz DL 2L, ZOYHIZ0, BEEREIZL E2DET, &
AN DE{TF—F %, ZDOEIHIIEH0, BEHERFEAE 1 ICHRE L -F— Y 2 BEBER L v, DEEfEX D

b, EEHEAZOMFERE VNSV, 2R LET, B2, "H557 -9 2EMEENICHEETS E —1.5
HThHd, L)L, ZOTF—IEEEIC SR TEHERZED 15BN WETH 5 2 L2 EIR
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LTwEd, BHERAE, FORERZED R ZTMBO0H5 L E, ZhZnzl[d U1 - 7
HERRZZICHASE L CHIR T 2 2 DIV £ 7,

boRke o EES S CEB 0, BEIMEFEE D) ICHLT, E512a=10,b=50 EBVLTEHETF—F%2H)
—EEBLCHAET, T2, 6)RiCa=10, b=50%2RAT 2 L0905 kI Ic, BHBEDOHAGIZF
P50 s, PRERAZI10 K ERDET, COXHIHT I 2L L TRONIEND, ZETEZUA
DIRZEMETT, Bl ZIE, A 70 &k, ZOMBROFE ML) bEMERED 2 52 0EVERTH
Z2ERFLTCOET, JHUL, T A X100 SR TITHOIDE 2 LD3% 07, 30 s~ 70 b
72D DL ADDHLETHHPDOMEZRIT27-DICERINHDTT,

SHOER
1. TOEHSMRICONT, ROEMEZMD T, P - gBEZRDTI LIV,

Bt BB | REHRTEES | BN < AR B | 78 | (TR78)% | (fi22)2 x AEGHEE 4L
0~9 (x1) 5 0.04

10~19 15 0.16

20~29 25 0.08

30~39 35 0.12

40~49 45 0.10

50~59 55 0.10

60~69 65 0.12

70~79 75 0.08

80~89 85 0.18

90~100 95 0.02
[ At | [ 10 ] = | | | =i |

£ 1: JEBOAD 6 - pEERD B

2. 210 A7 7 A TR 2T & 25, ZDEEIE 20, 45, 50, 50, 60, 60, 65, 70, 70,
100 (M) TLZ%Z, ZotE,

1. ¥ LB REE 2 RO TL 72X W0,

2. FFRIDST0 MDD M 5T e,

3. fRZEME 65 K%, FABRORTITRISHY L £ 20
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f52 1 (6) OB
B E L O THDERD S,
21t 224+ 2,

2 =

_ (am +bT)L+ (azs +b) + - + (azn +b) .
_ a(x1+m2+;ﬂé-+xn)+nb:wx+b
LD ET. £
oF = % {1 = p2)® + (22 = p)* + -+ (20— 112)°}
= (a1 +)  (apta + ) + (a2 +)  (apta + )2+ -+ ((an +8) — (ape +))*} .
- % {a2(z1 — 12)? + a® (w2 — 12)? + -+ + (0 — 1)}

1
= {(@1 = )+ (22 = ) oo (an — )%} = do

ERDEIND, o,=|ao, EBDET,
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