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單元 3: 中央極限定理
({… §7.3)

2Û”ÌìÜ (The Central Limit Theorem,

CLT). I Y1, . . . , Yn Ö°}布/u°í‚�值

E(Yi) = µ, i = 1, . . . , n

J£u°í‰æb

Var(Yi) = σ2 <∞, i = 1, . . . , n

ì2

Un =
√

n

(
Y − µ

σ

)

w2 Y =
1

n

n∑
i=1

Yi. †ç n→∞ v,

Un
D→ N(0,1)

<即, úk −∞ ≤ a < b ≤ ∞,

lim
n→∞P (a ≤ Un ≤ b) =

1√
2π

∫ b

a
e−u2/2du

= P (a ≤ Z ≤ b)

w2 Z ∼ N(0,1).
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W 6. q某˚F�ò2í?‰N™測ðÑ

µ = 60 / σ2 = 64

í}布. qâ某øò2Óœ²|í n = 100 _çÞíš

…‚�值Ñ 58. t½u´¤ò2íªœ差?

<j> R: pnorm(-2.5) C

pnorm(58, mean=60, sd=0.8)

W 7 JYÁ«í��vÈÑ

µ = 1.5 } / σ2 = 1 }2

íÖÓœ‰b. t°Ê 2 üvq?�� 100 _顧î

íœ率.

<j> R: pnorm(-3) C

pnorm(120, mean=150, sd=10)

2 2×bç系:PM


