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In [1]:

import numpy as np

import pandas as pd

import matplotlib.pyplot as plt

from scipy import stats t #Et>a4 75 = ER

1. EBSIDS > AL

In [2]:
np. random. permutation(100) # 0 A5 100-1=99 @ 100 EADHD S > & LHEF

Out[2]:

array ([30, 26, 73, 91, 8, 61, 79, 35, 9, 44, 51, 83, 17, 52, 37, 47, 1T,
49, 89, 84, 81, 87, 75, 3, 22, 93, 42, 15, 1, 38, 92, 62, 4, 36
21, 5, 71, 24, 55, b3, 88, 94, 33, 59, 29, 64, 19, 2, 14, 0, 27
82, 95, 78, 45, 58, 63, 20, 99, 23, 31, 70, 28, 18, 13, 39, 57, 85,
40, 11, 76, 98, 54, 71, 68, 65 67, 43, 34, 90, 16, 97, 41, 32, 12,
60, 66, 56, 25, 72, 50, 46, 86, 6, 74, 10, 80, 69, 48, 96])

In [3]:
np. random. permutation (100)+1 # 1 A5 100 @ 100 EDED S > 4 LES

Out[3]:

array([ 23, 96, 62, 93, 57, 48, 74, 81, 2, 36, 71, 68, 84,
26, 65 4, 32, 37, 6 80, 3 46, 41, 711, 92, 5
%9, 9, 8, 56, 64, 1, 43, 82, 100, 13, 28, 66, 52,
17, 89, 63, 19, 73, 33, 8 69, 54, 45 18, 70, 72,
99, 38, 76, 719, 61, 86, 34, 78 20, 91, 29, 31, 87
53, 47, 39, 60, 11, 88, 15, 35 51, 27, 16, 44, 50,
24, 12, 42, 22, 95 21, 90, 55, 49, 40, 25 83, 5§,
97, 71, 75 98, 10, 30, 14, 94, 67])

2. AR 1 ~ N 535 >H9AIC n B&ESRN

INEDEEDSSE n B EBEIND ] CEZABHMETRIRIDEHIC. [1 ~ N DBREZS Y AIC
BCHILTZ&EE D FBERD n BDEFZE > CTHESNITAEDES LUK D,



In [4]:

N =120

n=38

RN = np. random. permutation(N)+1 # B 1~N OS5 o4 LEF
nTank = RN[0:n] # &2%| RN @ 0 FEB (%£EE) HH5D n BFRYBT
nTank

Out[4]:
array ([37, 74, 52, 28, 81, 26, 9, 83])

N O RHEE

N =+ l/n)max(X,, ..., X,) — 1

In [5]:

Estimator = max (nTank)* (1+1/n) -1
Estimator

Out[5]:
92.375

BEINS n BHBACEAEINDDT. Estimator (3ERLZ IMEZED TIES <, €2 T. Estimator NEDK

ST DI ZERND.

BEINZ n BOSSEDORABESHANDIITZITY hEUT, ZEEHEDIRLU T, Estimator OEIREZ K2

([CUNET B,

3.>=aL—>3>

HEINRZTEH N BB n ZBL EE(ESE T BRFZERI D,

In [6]:

N =120 B HEETAREEH

n=28 t BEShSEH

trial = 10000 # SH1TEI%

Record = [] # Estimator OEWREZINET H=OD) X b, NEARFEILZE,
for i in range(trial):

RN = np. random. permutation (N)+1

nTank = RN[0:n]

Record. append (max (nTank) * (1+1/n)-1)
EL = np. array (Record) # NumpyArray AMEFI
EL

Out[6]:
array ([117.125, 118.25 , 134. , ..., 132.875, 111.5 , 120.5 1)

EL ONTMZRBJIEHICEXA NI S LAZEET D, EROEE. BEEDDIHENDD, T

9 REREE20(CLTH DN IR DFRMBS D,

EDHR



In [7]:
# Estimator_list ®9#: EX RIS LA

plt.hist(EL,
range= (0, Nx (1+1/n)), # IBZ3EE
bins=20, i FEEREEIEE
color="red’, t BFIEE
alpha=0. 5, t EDRES 0~1)
ec="k') # BICREEDT S (k=black)
plt. show()
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In [8]:
# NMRIEDHEER
EL. mean ()
Qut([8]:
119. 95505
In [9]:
# AR (FH2FERE) FEE
EL. var ()
Qut[9]:

170. 9182982475

In [10]:

t TOFEAIR (FRERE)
np. sqrt (EL. var ())

Out[10]:
13.073572512802306

fatE, RERENKE., BEERELEICEDOL S (CERILTINRERENNDSNDHD.
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