
êÆ�ÆÆ���)2012 — 2013Æc1�ÆÏ5ênÚO6Ï"�ÁÁò(Aò)

ú v «
?���: ;�: c?: ÆÒ: 6¶: ¤1:

� ©
�!W�K(�K�22©, z�2©).

(i). �X1, . . . , Xn�5gb(1, p)iid��§Këêp
2�MLE� .

(ii). gdÝ©O�(m,n)�(n,m)(m 6= n)�F©Ù�þý© êm�'X�µFα(m,n) = .

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

Ú .

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

�α�UMPUu��φ(x) =

{
1, ,

0, ÄK,
§�Óu��oNwÍ5u�¥� u�.

(v). �X1, . . . , Xn�5g��oNN(µ, σ2)�iid��(σ2��)§Këêµ ��&Y²�1− α��&«m�

, §�Óuü����oNwÍ5u�¥� u�.

(vi). üëê�ê.©Ùx{c(θ) exp{Q(θ)T (x)}h(x)}�üNq,'©Ùx�¿©^��µ .

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

Ý)�µ .

� ©
� !(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/n, S

2
1m =

∑m
i=1(Xi −

X̄)2/(m− 1), S2
2n =

∑n
i=1(Yi − Ȳ )2/(n− 1), S2

mn = [(m− 1)S2
1m + (n− 1)S2

2n]/(m+ n− 2). 'u
ü����oNwÍ5u�§�W�XeL�µ
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µ1 − µ2

σ1, σ2þ®�

σ1 = σ2 = σ��

σ2
1/σ

2
2

µ1, µ2®�

µ1, µ2þ��

� ©
n!(11©)�X1, . . . , XmÚY1, . . . , Yn�©O5g�ê©ÙE(λ1)9E(λ2)�iid��§����Õ
á. ¦λ2/λ1�Y²�1− α��&«m§Ù¥α ∈ (0, 1).
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� ©
o!(11©)�X1, . . . , Xn�5gþ!©ÙU(0, p)�iid��§¦b�H0 : p = 1 ↔ H1 : p = 2�Y
²�α�MPT§¿r§��Åz.
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� ©
Ê! (11©)�X1, X2, . . . , Xn´5g��oNN(0, σ2)�IID��§σ2��. y²µ 1

n

∑
X2
i´σ

2�
k��Oþ.
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� ©
8!(11©)�X1, X2, . . . , Xn´5gõ�oN

 1 2 · · · r

p1 p2 · · · pr

�IID��, Ù¥0 < pi <

1,
∑r

i=1 pi = 1. ¦pi, i = 1, . . . , r�MLE(��ÑL§, ��(JØ�©).
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� ©
Ô!(12©) �X1, . . . , Xn�5goNPDF�f(x, θ) = θxθ−1I(0,1)(x)�iid��§Ù¥θ > 0���
ëê.

(i). ¦logX1�©Ù;

(ii). ¦'ub� H0 : θ ≤ θ0 ↔ H1 : θ > θ0�Y²�α�UMPT, Ù¥θ0 > 0®�.

1 6 � � 7 �



êÆ�ÆÆ���)2012 — 2013Æc1�ÆÏ5ênÚO6Ï"�ÁÁò(Aò) ;�: c?: ÆÒ: 6¶:

ú v «

� ©
l!(10©)�X1, . . . , Xn�5g�ê©ÙE(1)�iid��. ½ÂµZi = X(i) − X(i−1), X(0) = 0. y
²Z1, . . . , Zn�pÕá§�2(n − i + 1)Zi ∼ χ2(2). (J«µd�gSÚOþ(X(1), . . . , X(n))�é
ÜPDF�f(x1, . . . , xn) = n! exp{−

∑n
i=1 xi}I(xn > · · · > x1 > 0)).
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