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1 ����)õ�©Ù�Åê�§S, ëê�n, size, prob, Ù¥n���)�õ�©Ù�Åê
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2 b�lÑ.�ÅCþX�©ÙÆXe

x 0 1 2 3 4

p(x) .1 .2 .2 .2 .3
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3 Epanechnikov Ø´��é¡��Ý¼ê

fe(x) =
3

4
(1− x2)I(|x| ≤ 1)

ld©Ù¥)¤�Åê��{Xe: �)iid U1, U2, U3 ∼ U(−1, 1). e|U3| ≥ |U2| �|U3| ≥ |U1|, K
�£U2; ÄK�£U3. ���¼ê¢yXþ�{, ¿é�þ��Åêïá��ã, u�Ù�nØ�Ý

­��[Ü§Ý.

4 b����àgPoissonL§N(t)�þ�¼ê�m(t) = t2 + 2t, t ≥ 0. (½dL§�rÝ¼

êλ(t), ¿���§S�[L§3[4, 5]«mþ�´». O�N(5) − N(4)�VÇ©Ù, ¿ÚÏL­E

�[L§���²�©Ù¼ê�'�.


