Lecture 22 - Random Samples and Order Statistics

D@?\xﬁ p\omoﬁam gqmb
7 ek
£ %, K Laﬁﬂf/iﬁ @ sone AN

W o X o (andon
A Sm\nuj\(e(&f?fcfdem:f.g_ y )

@:(i J{Z/L "
Foct ! lf/ Ko ave o M Hron

%@(}/) - :€<7<»/7(7/ ‘-'/?Ch>

(}(,1/ ?/Kﬁ) — #Xl(% >£X’L(?Q) T ;ﬁ/ﬁq (PCLA) ( b/C/ \V\&Qp@/{c&/\&>

- jF( [> 7 -7 W
QA0 S e piead
- \:(\ ﬁbﬂ‘) A st hho-c
i h
A ,Lagp%@/ / 1?(2(\) - ZT'{(XLW
[
Dedn . Sfodhistic

4 Mi3{:\ 0rC o fandor Savple Hhen £ T
15 %w\cﬁmp e U/&h\%(@/ W Sa}ét

T s o hishe




_@_(__,f @ o hvenc ywean

CC/VLS(‘O(,Q»/
e Ty, %) =2 (X, + - %)

%\@\» TQK> ‘(5 o S‘\-Ob’h}’hﬂc‘

@ ‘gavaLQ \J(If\\OVLCQ,
9 \ N _Z
A (e -X) = TG, %)

) Ordev Shdishcs
XCD = HMinlnvua o:ﬁ Xl/\_/_xh - l{l/\l‘h X,

L=,
_ ‘ _ max
)((M MK v o;@ X)/,th— (@fﬁ/h X,
X(r) = (W Sallis = Vo lne
&W%/ X))--) Xh
o~
4 ) ronge Keny =Koy = [LZ
median X(VH—I) h odd
N =

%) h evel
2




Degm - /@/—W—?W D idlahion Ji\o\ Slatzhe.

%M@,g/aﬁ& o Shd TX) s

Gimply Hhe dit qﬁ? \WMK

Ordar Shtebcs  Bmafedt. (X3 U a

vandow
" LQ/
Minmun, Koy = (= l N ALY SWpL
D)t % %U)-)
(P(){((a) >JC> ]7(% 7t X, 7% X>% - an_(;)
= Plx 7%757% >Jc) F(X3>Jc)
’/)(Xn ‘E) MCQ(% LS
()
=11
= m fﬁ\/\g{( \,oh o
FGC) uv/ o. CDF
— F
- H(I’ Fee))

P p7+) = (=F0)

‘/7 S 1 w7 . S\ 0 r r-\h\\




%7@6) ==, >0 = 1= (- PC%DJ

L

For corfines VU

I
%ﬁm({o - 3%%0(15} = 0@;([‘ (1= Fee)) )

/ / 4’51/{79):# 7%
Pi;{ PR F CDF#‘VV K
Mot
)= POk ) = PR EL €, - o)
ERERECREY
-

= [T Fw)
1=/

= Fe)

— e —_— —_ . ~ —_—

ol Conbnual

/ iﬁm\({—) =N if(fc)h-%@ecﬂ

Lectures 1 Page 4




—_— -_  —

(

1{/<Ch7(t> ) T i
=" (['e—At)nw‘A eﬁ/\t

Theoem:
Koy = 07" ervalle st valne
aaory K, .., X,

f ) = n Fley ( 3
X (ot | (B ) £




A R

F evFof SX( S
£ odf oA T8
(\)047‘@/'\ (JL/{/\QV\ V= l o~ =0

e w " 107\6\/1\0\4 W“‘

7
r—|
F ()

- |

:

n-r

— >
XCr) t+4t n—-—y
(““ smallest

e

42 )Ym(%) B A\cho

(P(ﬁ‘ ch) = J‘fﬂLA‘k)

V)'
= 7 r)f(g) =) 4;@(7)
L
2 R ATICRY
32(%)= foo 0=t=
Fade b A 0=€=



| n-v
P> (1= Fw) fx)

%ﬁxcm (w D! (\nr ) S 2
v 1

| i
= t ~
( (-0 (n-v )] (1)

L, gs4=| POF of o Beta(r,n-c+1)
S Kegy Beta (1, m—r+l> /

Thenom: Joind Dickh Non dj(L@fdw&la{{m‘cs

£ ccd o Ky = 0 sl
Xeay = @ swallsh

Koy < A

[HE N
PO N CYR Dy RS VYA

d—v—|

jan ?‘:) 4= 1 neAs



L —C—

(MD (’ FCU>> (F(b) —F(m)

Q ohod 16 Ha Jish o (27
jof XLNU(O> Lgv@mo&ﬁ

T rows o
ot (U 2= K- Koy | o

\/ = X(\)




X(() - \/ 9 3;'&*\”‘)7: J

Kew) = 0tV 9, (u) = Ut

j:[(O //J so (detT|= |

So - :
j{u\)(m) 7{ > W(U U+ )
L”\)
N -
A’Q\&L' Vz) Q_ey /é~:h
= “TP (o,b) h
l Xh
Ko ¥ (- 7’Ch n)! (\n\\))
/ = —/-] n-h
o) (F(@ ?’(a)) (-FaD)
(a)
Qﬁ@(%! i -2
:F (1) (F (- Fad) Fee £

-0 v —2.

7 ~N



g @) = 900 (Fluev) - Fw) ) A 1)

(M X S WO )
y fe) = F(€) =
— m A
/ V7<l/\ )UL J f ’%h? X(\)

- —u
7? (u\> fn(n/Ou “dy = nm-Du /sz('O

U

m/\q/—v\‘ @\/%cm
o L
o () 4
= 2= Loy — Ko
WC%Y)M.( n)
/@ ~ @eh{m}@\/
okt E[R] - L

()

at



ARG RE R
A 4

Thaoromn Tt Tist cﬁ% Ml Order THalm

X(l)/ >§<(1)/ X(?)/‘ == ‘/);((h“l)/ x(“)

(U g Uy, L)

K(\ ) /7{(1, )/)(( 3)/)¢ Gy );(C"‘ )

- | W ‘J
el Q( (‘ —jd‘lW[ vandlon
basically. nt - Fankieg W1




