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1. �Áò�ü��K£14��K¤§�ò÷©100©¶

2. ^�¾)½g)��¶

3. y²½)�K��Ñ�[�y²½)�L§.

�!W�K(7��K§z�2©§�24©)

(1) �X1, . . . , Xn�5g�ê©ÙE(λ)�IID��. K
∑n
i=1Xi ∼ Γ(a, b)§Ù¥(a, b)=( ).

(2) �X1, . . . , Xn�5gN(µ, σ2)�iid��. �µ®��§σ2�UMVUE´µ ¶�µ���§

σ2�UMVUE´µ . ü�UMVUE���©O´ Ú .

(3) ©Ùχ2(n)�PDF� !A�¼ê� .

(4) �X1, . . . , Xn�5goN©Ù�F�iid��§K��gSÚOþ�VÇ©Ù� .

(5) Piossin©ÙP (λ)Ñl�ê.©Ùx§Ù;K/ª�µ .

(6) �X1, X2, · · · , Xn��|5g��©ÙN(µ, σ2)�iid��§Keµ�MLE� .

(7) �X1, . . . , Xn�5goN©Ù�F (x)�iid��§²�©Ù¼ê�Fn(x)§Kéu?��x,E[Fn(x)]= !

Var[Fn(x)]= .

�!)�½y²K£7��K§�76©¤

(8) (10©)�X1, X2, . . . , Xn´5gõ�oN

(
1 2 · · · r

p1 p2 · · · pr

)
�IID��§Ù¥0 < pi < 1,

∑r
i=1 pi = 1. Á

¦pi�MLE(��Ñ(JØ�©).

(9) (12©) �X1, . . . , Xn�5g�ê©ÙE(λ)�iid��§PT =
∑n
i=1Xi.

(a) �yT�¿©��ÚOþ.

(b) ¦oNÏ"1/λ�UMVUE.

(c) �yþãUMVUE´Ä�k��O.

(10) (10©)�X1, X2, · · · , Xn�5g�ê©ÙE(λ)�iid��§éu�½���t > 0§½Âpλ(t) = P{X1 ≤ t}.
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(a) ¦pλ(t)�MLE T̂¶

(b) y²T̂´pλ(t)��Ü�O.

(11) (12©)�X1, X2, · · · , Xn�5gþ!©ÙU(0, θ)�iid��.

(a) ¦θ�Ý�Oθ̂mÚMLE θ̂ML;

(b) lMSE�Ý'�θ̂MÚθ̂ML�`�;

(c) ¦θ�UMVUE.

(12) (12©)�X1, X2, · · · , Xn�5g��©ÙN(µ, 1)�iid��§KP{X1 ≥ 0} = Φ(µ).

(a) y²X̄´¿©���¶

(b) �E��Φ(µ)�UE¶

(c) ¦Φ(µ)�UMVUE.

(13) (10©)�X1, . . . , Xn�5gþ!©ÙU(0, 1)�iid��§PR = X(n)−X(1)�Ù4�§¦R�PDF§¿y²µ�n→

∞�, 2n(1−R)
L−→χ2(4). (J«µX(1), X(n)�éÜPDF�f(x, y) =

{
n(n− 1)(y − x)n−2, 0 < x < y < 1,

0, ÄK.
)

(14) (10©)�X = (X1, . . . , Xn)Ñln-��©Ù(N(µ1,Σ), Σ = σ2[(1 − ρ)I + ρ11′], Ù¥|ρ| < 1, I�ü 
, 1�©

þþ�1�n���þ. PX̄ = 1
n

∑n
i=1Xi,W =

∑n
i=1(Xi − X̄)2. y²µX̄�WÕá.
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