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� ©
�!W�K(�K�22©, z�2©).

(i). �φ(x)�'ub�H0 : θ ≤ θ0 ↔ H1 : θ > θ0�Y²α�UMPT§K§�ü��`5�µ

Ú .

(ii). �X1, . . . , Xn�5g��©ÙN(µ, 1)�iid��§K'ub�H0 : µ = 0 ↔ H1 : µ 6= 0�Y²

�α�UMPUu��φ(x) =

{
1, ,

0, ÄK,
§�'u��oN�wÍ5u�¥� u

��Ó.

(iii). �X1, . . . , Xn�5gþ!©ÙU(0, θ)(θ > 0)�IID��§KX(n)�VÇ�Ý¼ê� .

(iv). �X1, . . . , Xn�5g��©ÙN(µ, σ2)(µ, σþ��)�iid��§Këêµ�1−α��&«m� .

(v). Γ(α, λ)©Ù�PDF�µ !Ï"� §'uëê äk�\5.

(vi). 'u��r × s�éLÕá5u��ÚOþ�µ §Ù4�"©Ù(�)gd
Ý)�µ .

� ©
�!(12©)�,�¬�Æ·Ñl�ê©ÙE(λ)§yÕá/*ÿd�¬n�§PÙÆ·
�X1, . . . , Xn§¦Ù²þÆ·�Y²�1− α��&�§Ù¥α ∈ (0, 1).
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� ©
n !(12©)�X1, . . . , Xm� 5 g � � o NN(µ1, σ

2
1)�iid� � §Y1, . . . , Yn� 5 g � � o

NN(µ2, σ
2
2)�iid��§����Õá§P X̄ =

∑m
i=1Xi/m, Ȳ =

∑n
i=1 Yi, S

2
m =

∑m
i=1(Xi −

X̄)2/(m− 1), S2
n =

∑n
i=1(Yi − Ȳ )2/(n− 1), S2

mn = [(m− 1)S2
m + (n− 1)S2

n] /(m+ n− 2). rü�
���oNwÍ5u�W�3Xe�L¥µ

ëê ?�ëê b�(��V>!ü�ü>) u�ÚOþ áý�

µ1 − µ2

σ1 = σ2 = σ��

m = n

σ2
1/σ

2
2

µ1, µ2®�

µ1, µ2þ��
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o!(16©) �X1, . . . , Xm�5gN(µ, σ2)�iid��§Xm+1, . . . , Xm+n�5gN(µ, 4σ2)�iid�
�§����Õá§Ù¥µ, σ2þ��. ¦µ, σ2�MLE9UMVUE.
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� ©

Ê!(12©) �X1, . . . , Xn�5gäkXePDFµf(x, µ) = e−(x−µ)I(x≥µ)�oN�iid��§Ù
¥µ ∈ R���ëê. ¦b� H0 : µ = 0↔ H1 : µ 6= 0�Y²�α�q,'u�.

� ©
8!(14©) �X1, . . . , Xn�5g©ÙΓ(m,λ)�iid��§Ù¥m > 0�®����ê§λ > 0��
�ëê.

(i). ¦b�H0 : λ ≤ 1↔ H1 : λ > 1�Y²α�UMPT, ¿P��φ(x);

(ii). y²φ(x)�õ�¼êüN.
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� ©
Ô!(12©) �X1, . . . , Xn�5gþ!©ÙU(0, 1)�iid��§P4�R = X(n) − X(1).

¦R�PDF§¿y²µ�n → ∞�, 2n(1 − R)
L−→χ2(4). (J«µ(X(1), X(n))�é

ÜPDF�f(x, y) = n(n− 1)(y − x)n−2I(0<x<y<1).)
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