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(i). �X1, . . . , Xn�5g��©ÙB(N, p)iid��§Këêp2�MLE�

(ii). �X1, . . . , Xn�5g��©ÙN(µ, σ2)(µ, σþ��)iid��§Këê σ2�Ý�O�

(iii). �X1, . . . , Xn�5g��©ÙN(µ, σ2)(µ, σþ��)iid��§Këêµ�1−α�CI�

(iv). �X1, . . . , Xn�5g��©ÙN(µ, σ2)(µ, σþ��)iid��§Ku�b� H0 : µ ≤ µ0 ↔ H1 : µ > µ0�
ÚOþ� §áý��

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

(vi). gdÝ�(1, n)F©Ù�þý© ê�t©Ù�© êm�'X�µFα(1, n) = .

� ©
�!(16©)QãNPÚncü�(Ø§¿y²�"
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� ©
n !(16©)�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

ëê ?�ëê b�(��V>!ü�ü>) u�ÚOþ áý�

µ1 − µ2

σ1/σ2 = c®�

m = n

σ2
1/σ

2
2

µ1 = µ2 = 0

µ1, µ2þ��
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� ©
o!(10©)�X1, · · · , XmÕá§�Xi ∼ N(ai, σ

2
i ), 1 ≤ i ≤ n. P Y =

∑n
i=1 σ

−2
i Xi∑n

i=1 σ
−2
i

, Z =∑n
i=1 σ

−2
i (Xi − Y )2. y²

(1) Y, Z�pÕá¶

(2) Z ∼ χ2(n− 1, δ)§Ù¥δ2 =
∑n

i=1 σ
−2
i (ai − EY )2.

.
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� ©
Ê! (10©)�X1, X2�5goNX���§X�VÇ�Ý¼ê�

f(x, θ) =


2(θ−x)
θ2

, 0 < x < θ

0, Ù§

Á¦θ�MLEÚoNþ�µ�MLE"
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8!(10©)®�3�gÁ�¥§¯�Au)�VÇ´����~êp§83ngEÁ�¥*	
�¯�Au)f g§Á¦p�k��O"

� ©
Ô!(12©) �X1, . . . , Xn�5goNU(0, p)�iid��§Ù¥p��§Á¦b�

H0 : p = 1↔ H1 : p = p1(> 1)

�Y²�α�MPu�§¿r§��Åz.
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� ©
l!(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®�.
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