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TXÓœ‰b Y ∈ (µ − kσ, µ + kσ) íœ0í-ä.

ìÜ 3.14. (Chebyshev’s Theorem). qÓœ‰

b Y í‚�MÑ µ /�Ì‰æbÑ σ2, †úL<�b

k > 0,

P (|Y − µ| < kσ) ≥ 1 −
1

k2

C

P (|Y − µ| ≥ kσ) = 1 − P (|Y − µ| < kσ)

≤ 1 −
(
1 −

1

k2

)
=

1

k2

<„> (I), ôB §4.10.

Å 1. Chebyshev’s Theorem _àkL<íÓœ}

Ó, .�œ0òjÇu´Ñ � (bell-shaped).

·<: %ð¶†c_àkòjÇÑ �íœ0}Ó, /˛

¤5È.pe.
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Å 2. Chebyshev’s Theorem í!�uóç\èí

-ä, ?¹ Y ∈ (µ− kσ, µ+ kσ) íö£œ0%��¬

-ä 1− 1
k2; OúLø k > 1, Ìª`¨|øú@íœ0

}Ó, Uwrp (µ− kσ, µ + kσ) (‡ú¤øÔìí k)
íœ0�ßÿu-ä 1 − 1

k2 (?¹, öõË®ƒ-ä).

W 1. q%¬Å‚hô(, ©Ùíèîb Y Ñø‚�M

Ñ 20 /™ÄÏ (standard deviation, �˚ std) Ñ

2 íÓœ‰b (Owœ0}Ó„ø). t½pÙíèîb

×k 16 /ük 24 íœ0ÑS?

<j> ÄÑ}Ó„ø, cªSà Chebyshev’s
Theorem. ¢

24 − 16

2
= 4 = 2σ

J£

16 + 24

2
= 20 = µ

],

F° = P (16 < Y < 24)

= P (20 − 2(2) < Y < 20 + 2(2))

≥ 1 −
1

22
(ÄÑ k = 2)

=
3

4
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Å. J σ = 1, †

24 − 16

2
= 4 = 4σ

],

P (16 < Y < 24) ≥ 1 −
1

42
(ÄÑ k = 4)

=
15

16

Ä¤, σ íM�óçí	à‰ (^à).
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