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� ©
�!W�K(�K�24©, z�2©).

(1) ��ÅCþX ∼ Γ(α, λ)§KÙVÇ�Ý¼ê�µ , α¡� ëê§ÙA
�¼ê�µ .

(2) �m > n, α ∈ (0, 1), KF (m,n)�F (n,m)�þý© ê�m�'X�µFα(m,n)= .

(3) �X ∼ χ2(n)§K�n→∞�§X−an
bn

L−→ §Ù¥(an, bn)=( , ).

(4) �X1, . . . , Xn�5g��oNN(0, σ2)�iid��§PT1 =
∑n

i=1X
2
i , T2 =

∑n
i=1(Xi − X̄)2,

KVar(T1)= §Var(T2)= .

(5) �X1, X2, · · · , Xn�5goN\È©Ù¼êÙ�F (x)�iid��§PFn(x)�Ù²�©Ù¼ê§Kéu

�½�x, nFn(x) ∼ , Ù4�©Ù/ª�µ .

(6) éuv
��α(< 0.01), t(n)�þýα© tα(n)�uα���'X�µtα(n) uα.

� ©
�!(25©) �n���Y1, . . . , Yn�pÕá§�Yi ∼ N(α + βxi, 1), Ù¥x1, . . . , xn��½~
ê§α, β���ëê.

(i). (5©)¦'uëê(α, β)�q,¼ê¶

(ii). (10©)¦α, β�4�q,�O¶

(iii). (10©)þã4�q,�O´UMVUEíº`²nd.
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n!(10©)�X1, X2, . . . , Xn´5g�K©ÙxF = {f(x, θ) : θ ⊂ Θ}�iid��. y²µθ�Ã 
�O�����C-Re.�¿�^�´F ��ê.©Ùx.
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o!(10©) �X1, . . . , Xm�Y1, . . . , Yn�pÕá§�þ�5gE(λ)�iid��§¦X̄/Ȳ¤Ñl�©
Ù.

� ©
Ê!(15©)�X1, X2, · · · , Xn�5gN(µ, σ2)�iid��§X̄k = 1

k

∑k
i=1Xi, S

2
k =

∑k
i=1(Xi − X̄k)

2,

Y1 =
√
nX̄n, Yk =

√
k−1
k

(Xk − X̄k−1), k = 2, · · · , n. y²

(i). (5©)S2
k = S2

k−1 + k−1
k

(Xk − X̄k−1)
2¶

(ii). (10©) Y1, . . . , YnÕá�Ñl��©Ù.
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8!(8©)�T (X)´ëêθ�¿©ÚOþ§θ̂(X)´θ�4�q,�O§y²µθ̂(X)´¿©ÚO
þT (X)�¼ê.

� ©
Ô!(8©) �X1, . . . , Xn�5goNþ�����(µ, σ2)�iid��§σ2 < ∞. y²µ̂ =

2
n(n+1)

∑n
i=1 iXi´µ��Ü�O.

1 6 � � 7 �



êÆ�ÆÆ���)2016 — 2017Æc1�ÆÏ5ênÚO6Ï¥�ÁÁò(Aò) ;�: c?: ÆÒ: 6¶:

ú v «

1 7 � � 7 �


