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�!W�K(�K�22©, z�2©).

(i). �X1, . . . , Xn�5gN(µ, σ2)�iid��§Këêeµ�MLE� .

(ii). �X ∼ Γ(α, λ), Y ∼ Γ(β, λ),�X, YÕá§KX+Y ∼ ¶X�PDF�µ .

(iii). �φ(x)�'ub�H0 : θ ≤ θ0 ↔ H1 : θ > θ0�Y²α�UMPT§K§3u�aΦ∗={ }

¥1 a�ØVÇ��.

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

�α�UMPu��φ(x) =

{
1, ,

0, ÄK,
§�Óu��oNwÍ5u�¥� u�.

(v). �X1, . . . , Xn�5gCDF�F (x)�iid��§±Fn(x)PÙ²�©Ù¼ê§KFn(x)= .

K'ub�H0 : F (x) = F0(x) ↔ H1 : F (x) 6= F0(x)(Ù¥F0(x)��®�)�Kolmogorovu�ÚOþ

�: . Xéu�½���êr§ò���my©¤r �Ø�«m§�±ni,

pi, pi0©OL«á\1i�«m����ê!nØVÇÚÏ"VÇ, Ku�þãb��χ2[Ü`Ýu�

ÚOþ�µ , Ù4�"©Ù�µ .
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�!(10©)�X1, . . . , Xn�5g�ê©ÙE(1)�iid��§PX(1) ≤ X(2) ≤ · · · ≤ X(n)�ÙgS
ÚOþ§X(0) = 0, Zi = X(i) − X(i−1), i = 1, . . . , n (5µ(X(1), . . . , X(n))�éÜPDF�f(x) =
n! exp{−

∑n
i=1 xi}I(1 < x1 < · · · < xn)). y²µ

(i). Z1, . . . , Zn�pÕá�2(n− i+ 1)Zi ∼ χ2(2);

(ii). 2[
∑r

i=1X(i) + (n− r)X(r)] ∼ χ2(2r), r = 1, . . . , n.
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n!(12©)�X1, . . . , Xn�5gN(µ, σ2)�iid��§µ, σ2þ��.

(i). ¦µ2�UMVUE, ¿P��Tn(X)¶

(ii). �yþãTn(X)´Ä�µ2�k��O;

(iii). �yþãTn(X)´Ä�µ2��Ü�O.
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� ©
o! (10©)���X1, . . . , Xm�5gN(µ, σ2

1)�iid��, Y1, . . . , Yn�5gN(µ, σ2
2)�iid��§�

���Õá§Ù¥µ, σ2
1, σ

2
2 ���ëê. ¦µY²1− α ��&«m.
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Ê!(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�Y²α�q,'u�.
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8!(12©) �X1, . . . , Xn�5goNN(µ, σ2)�iid��.

(1) �σ2 = 1�, ¦b�H0 : µ ≤ 0 ←→ H1 : µ > 0�Y²�α�wÍ5u�, ¿y²Ùõ�¼
êβ(µ)'uµüNO\;(8©)

(2) �µ���, ¦b�H0 : σ2 = σ2
0 ←→ H1 : σ2 6= σ2

0�Y²�α�wÍ5u�.

.
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� ©
Ô!(12©) �X1, . . . , Xn�5gVÇ©Ù�f(x, θ)�iid��, Ù¥θ ∈ Θ = {θ0, θ1}, ·�a,

��b��H0 : θ = θ0 ←→ H1 : θ = θ1. �u�φ(x) =

{
1, λ(X) > k;

0, λ(X) < k,
Ù¥�Kêk÷

vβφ(θ0) = α ∈ (0, 1), λ(X) = f(X, θ1)/f(X, θ0)�q,'. y²þãφ(X)�Y²α�MPT,
�βφ(θ1) ≥ α.
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� ©
l!(12©) �X1, . . . , Xn�5g�ê©ÙE(λ)�iid��§Ù¥λ > 0���ëê. ¦b� H0 :
λ = 1←→ H1 : λ 6= 1 �Y²�α�UMPUT.
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