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��¥ka�ù¥Úb�x¥§zg�Å��Ñ���§�\s�ÓÚ¥?�¥§RnL«1ng¹
Ñ�´ù¥ù�¯� (Ù¥a, b, s, n ∈ N+)"¦yµ

P (Rn) =
a

a+ b
.

1 2 � � 7 �



êÆ�ÆÆ���)2021—2022Æc1�ÆÏ5VÇØ6Ï"�ÁÁò(Aò) ;�: c?: ÆÒ: 6¶:

ú v «
� ©

n!(14 ©)
�ξ´ëY.�ÅCþ"Áy§ξäk”ÃPÁ5”, =éu?¿�s > 0, t > 0, k

P (ξ > s+ t|ξ > s) = P (ξ > t)

¿©7�^�´ξÑl�ê©Ù.
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o!(14©) �ξ ∼ P (λ).
1, ¦ ξ �1¼ê;
2, eη � ξ ÕáÓ©Ù, ¦ ξ + η �©Ù.
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1, e�ÅCþ ξ � η Õá§�þÑl N(0, 1) §Á¦ U = ξ2 + η2 � V = ξ

η
��Ý¼ê§¿�

ä§�´ÄÕá;
2, e�ÅCþ X � X Õá. y²µ�3~ê C , ¦� P (X = C) = 1.
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8!(16©). � ξ ��ÅCþ, Eξ = 0, Dξ = σ2 <∞, Ké?¿ ε > 0, Áy

P (|ξ| ≥ ε) ≤ σ2

ε2
;

Ú

P (ξ ≥ ε) ≤ σ2

σ2 + ε2
.
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1, Qã�ê½Æ�½Â¶
2, � ξ1, ξ2, ..., ξn, ... ´�pÕá�Ó©Ù��ÅCþ�§��3~ê a, ¦� Eξn = a. y
²µ {ξn} Ñl�ê½Æ"
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