VAN N 35¢ vt 3
§8.1 [l ALY $i2%

o 1.1, 200 47, b UG, T): Ui Ep(= 5b5) < 3%?
Tivk: A 10 1R, WS (B an: KIN2 AR ).
o 1.2 KMKEX ~ N(u,0?). M: = 155mm?
Jri: MEL0 RACT KL, B BB (21, -, 210).
o Fuin S5fhivtAHEZAL.
B X ~ Fy, 0 € ©. Bhs: XJ0 i —eg5ip.
Jiid dmEE, PEAEREEX, -, X, ~ 1id. Fy.
o T 5 flith A F 2 Ab.
flith: B Ep, o, B0E X

R [ L S R B T

Tt AY BERZIT A wEE: HEE. KE



o EN1.1. FR¥/JFRIH) : 0 € O.
MR/ BRI H, - 6 € ©1 = ©\0,.
K6 1] (09, ©1). Hy:0e O« Hy : 0 € O.
o IM/BIHEYE: Hy /&5 AoL?
o IIJTIk: 4l —EEHW (S R).
GHEE = (21, ,zn) e W, W “H6548(%5E) Ho” 5
HE e W, Wi “AE48(852) Hy” .

wEE: HEE. KE



KI8T k= R RAIEIE.
o THW flif5

Pg()Z'eW) <a, 0¢€0y.

o TeW: R Hy Bor, MAaMERHEM(X e W) KAET, F
J&! Rk, BEAREH) AL B, 55E H.
T IR E K A bR R B Hy ARG, H#HEH Hy BT
SR A E !

o T¢W: WA LW AR R Hy AR
HFIFEAER CEA 7R RS2 Hy, 085452,

o WAL IR:
B Hy NE, BEH,. JUHHEEP)(X e W), 0 € 0.
2 Ho A, B2 Ho. TR P (X ¢ W), 0 O,

CHERGETAY BRKIHT R wEE: HEE. KE



1.6, 25505, 293X ~ N(u, 0?), o B
g = po, MZH R #u < po, WEGTERL.

o EFFHEH?
Ho:p=po e Hy:p<po
Ho:p<poe Hi:p> po.

o PEHIZE KR, B H) NEMmE “AEH,” MR

sup Pg()f eW) < a.
0e®q

o BiikARZy bri, Blp < po NEHEH “NEp = pno” .
o Ak, MiZikHy : pn < po < Hy : jt > po.

wEE: HEE. KE



o EX1.2. BB (0) := Py(X € W) AW IR % #
PQ(XGW) < a, V0e Oy,

TFRW NS R (g, ©1) HI— A (RFEME) KT Na HIH
SE .

o TE: IEHOW, $E45 5w (0) 1EO /), 1E01 HALT.

o JEX1.3. HW RERIAH (09, 01) MKV o K& ER, IF
HAMERK T Na KB EBW #HA:

Py(X eW)=Py(XeW), VheO,

TR 9 - (O, ©1) HIK T Na K—BUR KIS
SEIL/UMPTS E 15,

(MG A) #24 wEE: HEE. KE



o JEN1.4.
PgO(XeW)<a<Pgl(XGW), V0o € ©p, 01 € O,

WFRW At (O, ©1) BI—MIKT Mo ITE R 15 € 35,
o EXL5. HW ALK (00, 01) KK Na KM E
1, I BAHMERAKT Na TS E OV #A:

Py(X eW)=Py(X W), V0eO,

WFRW ks (g, ©1) HIZK T Na I— B RIIRE
i 75 7 45k / 5 VLT A 75 72 38/ UMPU 75 7€ 35,

A) FRLIT h wEE: HEE. KE



68.2 N-P 5| FEAMBISA LA 56
o TR R ILATIG W R © = {69, 01}
Hy:0=10p < H;:0=0,.
o WURMEL: L(7,0) = [11-, f(x:,0). (LLELLAI M)
o fBAIRLL AT 7 dak /AR LU AR 56

W,\ > {f e L(f, 01) > )\L(f, 90)} .
o JEH2.1. (Neyman-Pearson 5|H) # )\ {15
fb0<)€65}®30> = Q,

Wy, 7K T Na FIUMP 75 & 5.
o JEH22. FIAW, =Tolm e, Hit2UMPU 15 5& 5.

wEE: HEE. KE



N-P SIEAGIER: BNV R Ao T ER, H50IE

°
P (X eW) =Py (XeWw), Hbw, 2w.
o HIBIEAL, W 5W #RAKT Na I EEK, B
Py (X eW) =P, (X eW) =a.
o EAPIILFNHNRZHM{X e W n W} B, B, FHIRIF
Py, (X e WW) = Py (X e W\W)
~L2 P (XeWW) =P, (Xe WW) 2R,
o tHW =Wy, = {7 : L(Z,6;) > \oL(Z,60)} &l “—" BoL:

sz M@&M£>MJ L(%, 00)d7,
W\W W\W

R =j L(%,6,)dx < /\(JJ L(%,0p)d.
W\W W\W

A) FRLIT h wEE: HEE. KE



$12.1. X ~ N(p,1). RIEERFEH) : p =0 Hy:p=

HI7KF Na = 0.05 BITUMP 15 5E 15,
o ISR R B S LSA L

6_%Z?=1 (i—2)?
L(Z,60) L. 35
vors
o USRS sE 15k
Wy = {i:‘: LE;Z;; >)\} —{Z:7>c).
° T('/I;la ) © 7'7:71) = *d\jj%zgﬁé}ﬁ-ﬁ‘%
o Ml EFEN (Bt WEFEc):

. _1
L(Z,61) Vo — o3 Uim1 4zi=1)

a=Py(X>c)=PZ>c/n)=c=z2_./vn.

o MEI12_005 = 1.65. MR A
{x T > 1.65/4/n}.

wEE: HEE. KE

2



1§U22 O = {O’ 1} f(fL',O) = 1{0<m<1}’ f(xa 1) = 2xl{()<x<1}' ﬁ%
RRAEGIG W BHy : 0 =0 Hy : 0 =1 [IUMP 75 &35,
o ISR R E S AR EL:

L(f, 6]_) B 277,1.1 .. 'xn1{0<:c1,~~-,:cn<1} .

L(Z, 60o) Lo<ay - wn<1}

o MURLLT EM SIS ET = T'(x1,- -+, 2n):

_ [~ L(Z61) 0 PN S
W)‘{x'L( 0(1))>/\}{x.—221n1,2<c}.

)

n
2%y - 'mn1{0<x1,--- <1}

8

o MR¥Ea WEffe: £Hy T, —2In X ~ x%(2), T7&, T ~ x2(2n).

n
a = Py, (—22 InX; < c) = c=x2(2n).

i1=1

wEE: HEE. KE



§8.3 LSRR (i for o
o HAALIL I (00,01) H(Op. 01):

fﬂ)i@é?(k) A I{1:0 = Gb
fﬁ;:@EfG%) A fﬂ 10 € @1.

o JEHI3.1. FHAF(EOy € O HARIEIM (0o, 01) HIKTF Ao
RIUMP 752380 i 2: Pp(X e W) < a, V0 € ©y. M, W
SERTIG (O, 61) MK Na FIUMP 5 & 15k,

o B2 HIMEREO € O, KIL 1R & (Oy, 61) ABAFIEKF
Na FUMP &EBW, HEwW RikiTe,. N, w 2
55 7 (00, ©1) HIKF Ra FIUMP 155 5.

wEE: HEE. KE



o JEX3.1. #0 NAMEICTT XA, HEEI/ 5N
f(z,0) = S(0)h(x exp{C )}, feO,

Hrr, C(0) rgkE. MFKf (2, 0), 6 € © NHESEIREE.
o EER3.3*. HANMBIR, WPy(3, T(X;) > c) KT0 BT,
o BI3.1. f(z,0) = ;exp{—3z}, 2 >0. ©=(0,0).
iBX ~ Exp(1), WX, £ 6X.
o Hl3.2. X ~ N(u,0?), 0 CHIL 0 =p, © = (-0, 0).

fla, w) L -o- L 5 —ihe? o
T, ) = e 20 = e 202e 20 eo
—
\2mo? \V2mo?

B X0 ~ N(0,02), WX, < 1+ Xo.

wEE: HEE. KE



BRI AR TR A 56 1] R

o JEHE3.A. BB A N B SRR
f(x,0) = 5(0)h(x) exp{C(0)T(x)}, 6€O.

Fa n
W .= {f: ZT(&:Z) > c}

WPy, (X e W) = o, MW & B30 ] 5
fﬂ] 0 < 90++fﬂ> 9>>00

7K F N FIUMP 75 5E 1.
o MM Hy : 0 >0y — Hy:0 <6y FUMP 75515
={Z: 30 T(x;) < ¢}, Hrfe H13 P, (X e W) = .

wEE: HEE. KE



#13.1. B4k Exp(5), © = (0,00). § = 6000(FAL: /NE) A EHE.
MAF5 A Hehs, sl TR,
o JIn| . Hy:0 <0 =06000« Hy:0>0,. (Igj].[:ﬁ\lﬁ:ﬂj}—)
o AN SIREUE, T'(x) = », Ft, UMP 7 3K

Wz{i":Z;L’i>c}.

i=1

° j:'90 ~F5 KQn = 22:;1 Xi/e() 51 X2(2n) .[J:I:A, gﬂ%
Py, (X € W) = P(Ky, > 2¢/0y) = a.

B, BEL2¢/00 = 2, (2n), Ble = x2__,(2n) x Op/2.
o Ma = 0.05, ARG 95(10) = 18.307,

Blc = 18.307 x 6000/2 = 54921.
o 30wy = 22313 < 54921, B Hy, WA RN G 4516,

THA) $ZRLIIT h wEE: HEE. KE



$13.2. X ~ N(u,0?), 0? EH(= 1.21), M6 HE.
p =30 WA, 7 WK Na =0.05, ZEFTEAH)?

o M. Ho:p < po=30< Hy:p>po. (BiibXEHE).

4] E‘{Z’Sjjﬁf%j?aﬁﬁ% f(x /J,) /2‘0— u? 1.2 %T
T(w) =, Bk, UMP &SI

— L T2 2027 g5
n _
. 4 > n(T — 1
—{w:Ewi>c}—{x:M>c}.
=1 7
(*] EXC=Z1_QZ

P(X eW) =P, (M > c> = a.

o AR 2095 = 1.65.
FRNHH: VIIk0) — 9212 > 1.65, WU 5E Ho, FIH1 !

wEE: HEE. KE



#13.3. X ~ N(u,0?), p BHI(= 3), WG,
o < oo =0.005 W&, n: &KFHNa =0.05, 2HEEH?

o M. Hy:0?> 03« Hy:0% < 08.

o MIHBBIRIK: f(z,0?) =
T(z) = (z — p)?, B, UMP mijwwu

- fo-Siawes) - oS-

=1 =1

202 (z — M)2}’

q
o T

o e = \2(n):

S 1 &
Pp(XeW) =Py (22(&. —u)? < c) = .

90 ;=1

o WERIMGc = x25(9) = 3.325.
ARNEL I fg S (@ — p)? = 13.2563 > 3.325, #%3Z H.

wEE: HEE. KE




T B A6 )

o JEH35 & 3.6 *. S HREULR AL ]
0 =0y Hy:0+0
NFAEIK T Ao E@UMP 758 1.
o JEM.T. WEMANBSIREIL, 1£0 = 0 F, fitEr, 115

s

- fed e o)

Horbe W Py, (X € W) = . W XL 4 B8 1 K P Ha
KIUMPU 7€ 1.

wEE: HEE. KE



#13.4. X ~ N(u,0?), 0% B0, K
Ho:p=poo Hi:p#po

(7K Ry 1R J0 O 75 52 35K
o MMANHBIREUK: f(x,p) =

z
o T(x)=w. fEp=pg F, X ~ N( %) I3 RT o FFFR.
ik, UMPU 75 & 3% Wl

,w 1.2

X
2020 2.2 pg2?

wEE: HEE. KE



L. ] SABASR b Aer 56 1) S8 AR

§8.4 | SUALLAR ELAS 36 A 26 T IE 2 i AR S E KA 56
o K N B H,: 0Oy — H, :0e 0.
o HIEO HHIIEO = 69 U O HO TR KAL) € ©
'—?éo S @0:

L(Z,0) = sup L(Z,0), L(&,00) = sup L(Z,0).
0e® 0eOq

o & XA4.1. BRN(E) := L(Z,0)/L(&,00) N XISREL.
o J7 AR A R Bk AR

Forbe > 1, B sup Bp(X e W) = a.
0e©¢

wEE: HEE. KE



2. IEREAEX ~ N(u,0?) S KL%

A IO Hg : p < po <> Hy @ > po.

0 0= (u,o02),0 = (—mw,0) x (0,0), Oy = (—w©, 1] x (0,0).
o BUAREC L(F,0) = (- >nexp{—ﬁ2? 1<:cz- ).
o BAMURMHO: =

@&:i ' (g

L(f,é)z(\/;? { =) i i) }:(%&2)’563.

o e KIURAE 0o




A IR Hy < po < Hy:p> po (22).

o UL @) = (4)*, 3,

Z _

B\H

g

W=<:12: 0 ={Z:Z === = =@
{113 (3'2 > Cl} {.’E T > Ho Z?=1(in 7 ;f)2
o Mt i(xi —po)® =2

i=1
n PRY 2 _
D (i — )2 n—1 S

wEE: HEE. KE




A BSHRBH : p < po o Hy :p> po (88).
o JT XA W = {:1: T>po H M > Cl}- Hrp,

(=

i T2 )
Zi:l(% - 33)2 n—1 S
o 4k ¢>0,

W={Z:T>0HT?>c}={Z:T>c}.

o M¥Ea Ke:
Vﬂ/< MOaTjg Vﬁngﬂ):::1%4{ “’tOl__l)szM = Mo &ngg%
JAL. BRI, e = t_o(n — 1) BIATH &

max P,(T" > ¢) = P(T,,-1 > ¢) = a.
I

wEE: HEE. KE



B. XUAMHy : = po < Hy : p # po.

° 0= (M?Uz)a O = (—O0,00) x (0,0), ©g = {NO} x (07 ).
o e KAUIRAt T

~ 1 = - A A2\—n2 _n
Q= ng L(%,0) = (2m6%) ze™ 2
= po, 65 = 1i L(Z,00) = (2m67) 2e 2.
9 n 4 o 9 9 0
o UM R T = Vo) g
6.2
Wz{a_c':&g>6} {Z:|T] > c}.
1)

o MM Ke: Wle =ty p0(n — 1) IR L

P#O(X € W) M0(|T| > C) = Q.

wEE: HEE. KE



3. EREMAEX ~ N(u,o0?) H£E0? BIKLK

A. XA EH, : 02 = ag o H:0?+# U%.
0 0= (u,0%),0 = (—0w,0) x (0,00), Oy = (—0,0) x {02}
o BARHG L(7,0) = (o) exp{— gL ST, (2 — 1)2).
o m NIAMAAE T




Aﬂjﬂl'ﬂ Ho O' —0'0<—>H1 o‘ ;ﬁo’ (Q)

o |7 X BMAAREL:
. aou e _n . ;’L_ :Ei*.f' 2
MZ) =u"z2ez (ﬁ) fL M u= (@) = 2_1(03)'

o f(u):= (%)% et %Tu %kl BT, (FHELGURIE).
o #o2 =02 MU =UX) = % ~ x2(n —1).
o J SUABIER b A stk

{Z:u(?) <1 Bl u(T) > cal,

{#: f(u(a?)) >c} =

:/B:“E'j, C1, C2 ﬁﬁ/@f.(Cﬂ = f(CQ) =c E.Cl < C3.

wEE: HEE. KE




A XA Hy : 02 = 02 < Hy :0? # 0} (8).
o UMPU &k 4g(u) = (£)7°F

5 u
n ez,

{Z:g(w(@) > ¢} = {T:u@) < c3 B u@) >},
Horh, es, ca Bikg(cs) = g(ea) = ¢ Hez < e,
w(z) = Z?:l(xi - j)2‘

2
o)

o M Ke: #£Hy F, U := u(X) ~ x3(n —1).
e 'Tf?%“PUS(U < 03) + ng(U > C4) = Q.

o SLPRIEAE: Hles = Xi/Q(n —1), ¢ = Xia/Q(n - 1),

W = {Z:u@) <cs B u@ >ce}.

wEE: HEE. KE



B. BN Hy : 0% > 02 < Hy : 0% < 3.

0 O = (—w,w0) x (0, oo), 0o = (—00,) x [05,0).

o URIKEL: L(Z,0) = (\/2;7)" exp{—g5iz 2 (zi — p)?%}.
o H KAURfE T

~ ~ W A 1 h ~ ~ 6-2’ %4‘ 6-2 2 0-2’
fi=fio =7, 6% == (x:—f1)°, 08={ Y MNP
=1 90, H O éO‘O.
o JTXBISALL:
@ - L@h gt o Ao
L(Z,00) u"2e2 (%) 2 #Ho2<al

wEE: HEE. KE




B. B8 Hy : 02 > 02 — Hy:0% < 03 (48).
o J7MAUSREL 5 g H8:

o Mifia Ke.
Vo2 GO,U'zu(X)Z%zzUn 1~x:(n—1),
fEo? = o} Bf, S5 R, Bk, Ble = x2(n — 1) BIATYH 2
max P2 (U <c¢) = P(Up—1 <c¢) =a.

02>k

wEE: HEE. KE



1. KTFFIEAS BN SIS

o X ~ N(u1,07), Y ~ N(uz,03),
BHE: Xq,-, X Y1, -0, Yo, FHE ST,
= (l'l"" ;«Tru)’ g: (yh'" 7y7l2)'
o A FTERL.
Hin%ZO'% Eng:U%éU%.

B. Bt R:. Bito? = o3,

Ho:py = pe B Hp: g < po.

wEE: HEE. KE



A, TTERY. Hy:0? =03 < Hy: 0% # 03
o EO s ALt T
° /fu‘&k ;&L(CB ya/’llaﬂ%alvgg)

1 M (wi—m)? 1 "L (g pa)?
’\/77 e 2(71 W e 202 .
21, 2moy

o fBLEAM Tt

no

\“ /4 1 & .. 18
M1 =, ;; 2=y7 02:712;(,{//71/)
o AR THRNALIR R 2L

() ()

HIMERE:



A. JFERY. Hy:o? =0} o Hy: o0} # 03 (55).

o 1EOg H By KSRt T
o WUMRBRHEL(Z, 7, pu1, 2, 02):

() el (S S )

o fELERM Tt

52 - 2im @ =)+ 300y~ )
ny + N2 ’

ﬂ1:i7 ﬂgzg,

o KA THRNBLER B8 2

ny+ng

LO = 1 e 2 .
Vor e, (u+v)

HIMERE:



0?2 03 (45).
A. TEKRLE. HoZO'%ZO'%HHl.O'l;ﬁO'Q(

n2 o 27
o JTMAMUREL: w =D (@i — )2, v=>" (v —7)

ni+ng

’ AN
( 1 (U—i-u)) ( u ) ( > |
ni+ng = (g ) 7’& T
5y) = = 3 U+ 1
A($,y)-— 7% . e
(LU) (?2(,'
ni

o 7 AUSR LA 2 SR A

X Y ( >C2}.
: <:ClE§
{( ’y)' U+ v

Ho e, co HEA FTFEATH
o SEPRIEAE: Hles, ¢y 113

U Q@
u :ﬂPH ( >(M> = 5.
PH°<U+V<C3> \U+V

wEE: HEE. KE



A TTER. Hy:o0? = 02 o Hy : 02 + 03 (58).

o FEXA2 (F 4M). F(my,my) $85210m0 (1504, Jtof,
Koy ~ X2(m1), Ky ~ x2(ma), HKpy, K, FEARST.
(% B T AR 2 FE3.4. 23 545 5.

o U=3"(X;—=X)?, Ulof ~x*(nm1 — 1),
V=32Yi-Y) V/oi~x*(ng—1).

o MIIAITE: fEHy : 0? =02 T,

2

U/(n1 —1)

m ~F(n1—1,n2—1).

o LA

W = {(Z,9) : * < Fop(m —1,n2 = 1)
o x> Flfa/2(n1 —1,ng— 1)}-

wEE: HEE. KE



Bil4.4. WrEdnm B IG R (WHAM, ny = ng = 8). iKo? So3.
o KISt &E:

1 ni )2
—1 i=1\ Ly — T
U/(m —1) _ m Zml( 7>2 — 0.9355.
V/(ng —1) a—1 iz (Wi — )

B, BARRE E0? < o3,

o WL NO? = 02, “RKARK” .




B. BIMEML. Biko? = 0F =: 02, (Ho? K. K Ho : 1 = po.
o X - Y ~ N(i 7112,‘77%—}-%).

8% =2 (X - X))+ X2 (Y - Y)?,

MS2/o? ~ x%(ny + ng — 2).

o KGRIt &:

X-Y

L, 1 sz
\/E + E\/m-ﬁ-nz—?
o EHAL. Hy I, —p2 =0, T, T~ t(ng +ng —2).

o

T =

W ={(Z,9) : [T| > t1_qp(n1 +n2 —2)}.

wEE: HEE. KE



4.5, PILLIE N BIIRE R K. ny = ng = 32, 7 = 241.76(JR %4
J&), 7 = 224.62, s1 = 51.2808, s3 = 36.2710.

o Hy:of <03, Ho:of > o3 #i%%:

u/(m —1)
“u/(nz 1)
<F0.975(31, 31) = 2.0486.

F.025(31,31) = 0.4881 < — 1.9927

° 1?)%&0% = a% = o2 I H, : p1 < po. gk
W= {(f’ g) : T(fa :'j) > tlfa(nl + ng — 2)}
o Fa=0.1, MEEHy; #ia = 0.05, WAHET E H.

t0.0(62) < 1.3 < T(Z,7) = 1.5436 < 1.67 ~ 1.05(62).

wEE: HEE. KE



5. S Hp 18

o 4.5, &
WOC - {(fa g) : T('fa g) > tl—a(nl + ng — 2)}

o a BN, W, BB/,

o JEMNA3. BEFREART = (z1, -+, 1), WHRT € W, ME/NHa
oK p 8, B Hp(a, - 2n).

o p fEHUINELT.

A) FRLIT h wEE: HEE. KE



L. SR B A B e A o 1] 7t

§8.5 KT L MGG

X ~ B(n,p), Z#: p, TGH]: [0,1]. R4 H &

Hy:p=py BlHy:p=py = Hp:p=po.

o REEATTVE: Hn > 1 Hnpg = 5 B, HIHPOHIR & .
o /INEEARTJTIE. BRARFE 40AR.

CHERGETAY BRKIHT R wEE: HEE. KE



15.1. 50 ~ 54 % X135 [ 4 L AL A F Npo = 2%. I
10000 450 ~ 54 % R} AT FLIE 110 2, B 400
LR K

H():p=2%<—>H12p752%.

o X ~ B(n,p): fEHy F, EflthA

X —np
Ay

NN(Ovl)a (q=1—p).

° % =14.28 > 1.96 = 2g.975, 13 /EHp.




%5.2. A Z0E (R I - BRI R > 10 1) SR p. 76132
P S R IA 127 NZIE. K
Hy:p<po=09 < Hy:p>po.

o X ~ B(n,p). "WMEATTE: BEBAW = {z: 2 > i}.

o i WS (i,po) << f(i—1,po): HIfI3.6.7,

fi,p) = Py(X =) = 0 #('),u L1 — w)"du.
o W= {z: f(z,po) < a}. BN, z>1is f(z,p0) < f(i,p0).
o f(z,po) =P(Y =y), HFY ~ F = F(2(n —x + 1), 2x),

P(y) = (1 4+ 2=ty =1 = p,.

W ={z:p(x) = po}, HH, p(x) == p(Fi-o):
flz,po) <aiff y = Fi_, iff pg < @(F1-0).

p(127) = (1 + 182212141 1 0 ) ™1 — 0.9220 > p.

wEE: HEE. KE



2. AR LA A i A 3 7] AL

SR X ~ B(ni,p1), Y ~ B(ng, p2). fl[a)

Hoy:p1<py BLHy:pi>=>ps 8L Hpy:p=po.

e d )
o CLT: Z2WBL & 7 ~ N(0,1). SLLN: 1 = & ~p1.

X 4 Ipia Y _ 4 [pago
° n1 pl ~7 ni Z17 na p2 ~ T ZQ




Hy:p1 =po < Hy:p1 # pa.

o f£Hy I, p1 = pe =p. CLT:

X d nq Y d Hq
k_p%\/ﬁzh — —p= @227
ni n n9 n9

X Y d 1 1

— = — ~ [+ )Pz,
ny n9g ny n9g

o SLLN: p = \vi:') A p.

o (= (X =-Y)/ox. THEHW ={z:[(| > 21_0p}-

wEE: HEE. KE



#115.3. WFFC U IREEZ2 255640 ~ 44 5 RIS BUE L ORI FE .
5000 D7 ff F# = PO EESEL3 N 10000 A7 A & =4 O Al
BT N, K3 H : p1 = p2. (= 0.01.)

o p = (13 +7)/(5000 + 10000) = 20/15000.

o (= (Z—9)/y/(£+ 2)pg = 3.01 > 2.58 = 29,905, 75 & Ho.

o BUAMIEH, : p1 < po.

e p1 = 13/5000, po = 7/10000.

o n=(—y)//BL + P22 — 248 > 2.33 = 2,99, 75 7E Ho.
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§8.6 LA EEALES

Ho:FZFoHﬂliF#Fo.

oti <<ty lam«n m+1MNXETL, -, L.
BRWEL H, BV, = v; MR,
SLLN, &~ HiZ.

(]

(o H,
iwpufh)émeJwFﬂ=m

o CLT:
Vi — npi Vi —

np;(1

é/\é/]ﬂizf‘\'ﬁ: V1 + s+ Umpr =N

ﬁU%MNmn

(]

wEE: HEE. KE



V AR X2 (m):
m+1 m+1 m+1 2
i Vi
- () SR N )

BRI W ={7:V >xF_,(m)}.
o VE1: G5B AR H.
o ¥2: Fy={Fp,0 = (61, - ,0;) € O). WK Hy: F e Fo.
fif: SR RKMSRAG 0, BRI H, : F = Fy, 5
={7:V > xi_o(m —k)}.
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#116.2. FTHFNL L — HFREIESHE: n = 30. &
¥ Hy: F=N(0,1).

o /E|fL: 0,+0.8, +1.6.

v | 4 3 11 5 4 3
pi | 0.0548 | 0.1571 | 0.2881 | 0.2881 | 0.1571 | 0.0548

o v ="743<11.07 = x2 5(5), #:5%Z Ho.
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2. 1 K (Kolmogorov ) fa ¥4

Hy:F=Fy— H,: F + F,.
o SLLN: IR F, (v) = 137 | Lix,<n) = F(2).
o CLT: \/n(Fy,(x) — F(x)) ILURMN (0, 02).

o SEH6.1. D, = sup, |F,(z) — F(z)], Wy/nD S ¢, Hh

0
Fe(z) = Y (-1 exp(-2k*2°) iy = Q(2).
k=—
o KMy, zn HIF RSy < -+ < 2. W,
k k—1
D, = lglggnmaX{ﬁ — Fo(zmy), Folzay—) — o

}

o M W ={Z: D,(%) > ¢}, HHP(€ > /nc) = a.
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