
 

§8.3 üëê�.¥�u�E,u�¯KpΘ0, θ1q �pΘ0,Θ1q:

H0 : θ P Θ0 Ø H1 : θ “ θ1,

H0 : θ P Θ0 Ø H1 : θ P Θ1.½n3.1. e�3θ0 P Θ0 ��u�¯Kpθ0, θ1q �Y²Ǒα�UMP Ä½�W ÷v: Pθp ~X P Wq ď α, @θ P Θ0. K, W´u�¯KpΘ0, θ1q �Y²Ǒα �UMP Ä½�.½n3.2. eé?¿θ1 P Θ1, u�¯KpΘ0, θ1q Ñ�3Y²Ǒα �UMP Ä½�W, �dW Ø�6uθ1. K, dW ´u�¯KpΘ0,Θ1q �Y²Ǒα �UMP Ä½�.5VÇÚOA6Ç���¡ ��ö: ÙE
!Ü�



 

½Â3.1. eΘ Ǒk�½�¡«m, �Ý½©Ù�Ǒ
fpx, θq “ Spθqhpxq exp

 

CpθqT pxq
(

, θ P Θ,Ù¥, Cpθq î�O. K¡fpx, θq, θ P Θ Ǒüëê�êx.½n3.3˚. eǑüëx, KPθp
řn

i“1
T pXiq ą cq 'uθ üNþ,.~3.1. fpx, θq “ 1

θ
exp

 

´1

θ
x
(

, x ą 0. Θ “ p0,8q.PX „ Expp1q, KXθ
d“ θX.~3.2. X „ Npµ, σ2q, σ2 ®�. θ “ µ, Θ “ p´8,8q.

fpx, µq “ 1?
2πσ2

e
´ px´µq2

2σ2 “ 1?
2πσ2

e
´ µ

2

2σ2 e
´ 1

2σ2
x2

e
µ

σ2
x
.PX0 „ Np0, σ2q, KXµ

d“ µ ` X0.5VÇÚOA6Ç���¡ ��ö: ÙE
!Ü�





 



 

~3.2. X „ Npµ, σ2q, σ2 ®�(“ 1.21), ÿ�6�êâ.

µ ě 30 KÜ�. ¯: �Y²Ǒα “ 0.05, ´Ä�±Ñ�?J¯K. H0 : µ ď µ0 “ 30 Ø H1 : µ ą µ0. (��g¬Ñ�).oNǑüë�êx: fpx, µq “ 1?
2πσ2

e
´ µ

2

2σ2 e
´ 1

2σ2
x2

e
µ

σ2
x.

T pxq “ x, Ïd, UMP Ä½�/X
W “

#

~x :
n
ÿ

i“1

xi ą c̃

+

“
"

~x :

?
npx̄ ´ µ0q

σ
ą c

*

.�c “ z1´α:

Pµ0
p ~X P Wq “ Pµ0

ˆ?
npX̄ ´ µ0q

σ
ą c

˙

“ α.�L¼�z0.95 “ 1.65.�\êâ:
?
npx̄´µ0q

σ
“ 2.212 ą 1.65, �Ä½H0, �Ñ�!5VÇÚOA6Ç���¡ ��ö: ÙE
!Ü�



 

~3.3. X „ Npµ, σ2q, µ ®�(“ 3), ÿ�9�êâ.

σ ă σ0 “ 0.005 KÜ�. ¯: �Y²Ǒα “ 0.05, ´ÄÜ�?J¯K. H0 : σ
2 ě σ2

0
Ø H1 : σ

2 ă σ2

0
.oNǑüë�êx: fpx, σ2q “ 1?

2πσ2
expt´ 1

2σ2 px ´ µq2u,
T pxq “ px ´ µq2, Ïd, UMP Ä½�/X
W “

#

~x :
n
ÿ

i“1

pxi ´ µq2 ă c̃

+

“
#

~x :
1

σ2

0

n
ÿ

i“1

pxi ´ µq2 ă c

+

.�c “ χ2
αpnq:

Pσ2
0
p ~X P Wq “ Pσ2

0

˜

1

σ2

0

n
ÿ

i“1

pXi ´ µq2 ă c

¸

“ α.�L¼�c “ χ2

0.05p9q “ 3.325.�\êâ: 1

σ2
0

řn
i“1

pxi ´ µq2 “ 13.2563 ą 3.325, ��ÉH0.5VÇÚOA6Ç���¡ ��ö: ÙE
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V>b�u�¯K

½n

3.5 & 3.6 � .üë�êx�V>¯K
H0 : θ “ θ0 Ø H1 : θ ‰ θ0

Ø�3Y²Ǒ

α �UMP Ä½�.

½n

3.7.�oNǑüë�êx, 3θ “ θ0 e, �3r0 ��
1

n

n
ÿ

i� 1

T pXiq ´ r0



 

~3.4. X „ Npµ, σ2q, σ2 ®�. �
H0 : µ “ µ0 Ø H1 : µ ‰ µ0�Y²Ǒα ��`� Ä½�.oNǑüë�êx: fpx, µq “ 1?

2πσ2
e

´ µ
2

2σ2 e
´ 1

2σ2
x2

e
µ

σ2
x.

T pxq “ x. 3µ “ µ0 e, X̄ „ Npµ0,
σ2

n
q, ©Ù'uµ0 é¡.Ïd, UMPU Ä½�/X

W “ t~x : |x̄ ´ µ0| ą cu “
#
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ˇ

ˇ

ˇ

ˇ

ˇ

x̄ ´ µ0
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σ2{n

ˇ

ˇ

ˇ

ˇ

ˇ

ą c̃

+

.�L¼�c̃ “ z1´α{2, u´c “ σ?
n
z1´α{2.5VÇÚOA6Ç���¡ ��ö: ÙE
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