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� ©
�!W�K(�K�18©, z�2©).

(i). �X1, . . . , Xn�5gü:©Ùb(1, p)�iid��§KÙéÜ©Ù�;K/ª� .

(ii). gdÝ�n�χ2©Ù�A�¼ê� .

(iii). �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�.

(iv). oN{f(x, θ), θ ∈ Θ ⊂ R}�Fisher&E
I(θ)= .

(v). �X1, . . . , Xn�5gN(0, σ2)�iid��§Kσ2�UMVUE�µ .

(vi). éu��ëêθ, ±I(θ)PoN�Fisher&Eþ§K3�½^�e§Äun�iid���θ�MLE θ̂n�

4�©Ù/ª�µ .

(vii). ^5u�r × s�éL1�Õá�χ2[Ü`Ýu��µφ(x) =

{
1, ,

0, ÄK,

(viii). �éH0 : F (x) = F0(x)�Kolmogorovu�ÚOþ�µ .
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�!(10©)�X1, . . . , Xm�5gN(µ1, σ
2)�iid��§Y1, . . . , Yn�5g N(µ2, σ

2)�iid��§��

��Õá. q�a, b�ü�~ê§Z = a(X̄−µ1)+b(Ȳ−µ2)√
(m−1)S2

1m+(n−1)S2
2n

. y²�3~êc§¦�cZÑlt©Ù§

¿�Ñ~êc.

� ©
n!(10©) �X1, . . . XN�5goNX�iid��§ÙoN©Ù�

P{X = k} =
1

N
, k = 1, 2, . . . , N.

¦N�MLE.
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� ©
o!(10©) �X1, . . . , Xn�5gþ!©ÙU(0, θ)�iid��§Ù¥θ > 0���ëê. ¦θ��&Ý
�1− α��&«m.
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Ê!(20©) �X1, . . . , Xm�5gN(µ, σ2)�iid��§Y1, . . . , Yn�5gN(µ, 4σ2)�iid��§��
��Õá.

(i). ¦µ, σ2�MLE§¿Pµ�MLE�µ̂;

(ii). µ̂´µ�UMVUEíº`²nd.

(iii). µ̂´µ��Ü�Oíº`²nd.

(iv). �σ2 = 1�§¦H0 : µ = 0↔ H1 : µ 6= 0�Y²�α�wÍ5u�.
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� ©
8!(10©)�X1, . . . , Xn�5gäkXePDF f(x, µ) = exp{−(x − µ)}I{x≥µ}�oN�IID��,
Ù¥µ ∈ R�ëê§¦b�H0 : µ = 0↔ H1 : µ 6= 0�Y²�α�q,'u�.
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� ©
Ô!(12©) �X1, . . . , Xn�5gGamma©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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� ©
l!(10©) �X1, . . . , Xn�5güëê�ê.©Ùx{f(x, θ) = c(θ) exp{Q(θ)T (x)}h(x), θ ∈
Θ}�iid ��§Ù¥Q(θ)î�üO. �½α ∈ (0, 1)9θ0 ∈ Θ.

(i). ¦b�H0 : θ ≤ θ0 ↔ H1 : θ > θ0 �Y²�α�UMPT, P�φ(T );

(ii). Pφ′(x)�þãH0 ↔ H1���u�§�÷vEθ0φ
′(x) = α§y²µ

Eθφ(T ) ≤ Eθφ
′(x), ∀ θ ≤ θ0.
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