NS R
66.1 In) B FETE
o 1.1, FJ A =Ny, 3200 £, L Ep A% 7]
WL A, KBS AR A X HE R RE S ?
o 1AL AY: ARIEHHFERY S S AW < 0.0172 BT
o 1.2, JEIEHAA: 1277. FAUHIMES K, BH: 1250, 1265,
1245, 1260, 1275. 1: ZAX A& R G TR A M ZE?
o LA HINEREX = 12TTRLSF.

JEHIEN: ZARR, s 75



o H1.3. FT) iE5 FERA T 63 M, £ TA/EHKS AR T:
B - = = W OR A
WEC| 9 10 11 8 13 12
o) HME R AR S R LA R
o [AFALA: HIMIP(X = i) = LEBHOL, X: FHRAH.

o 1.4, EEAR T iR BEXS v )T IS

70 20.5, 18.8, 19.8, 20.9, 21.5, 19.5, 21.0, 21.2
80 17.7, 20.3, 20.0, 18.8, 19.0, 20.1, 20.2, 19.1

o MIEASRL: HIEX = EY, D(X) = DY) 575,

JEHIEN: ZEARK, SR



o L5, Hrak WXL KR py; IHFRMRLR R ps. & HL250
PEBEAT AT SRR RIS, B 11 SRR, TR 20 AN Jeik. 1)
B BT SRR AN LG IH R 222

o [MN: FIlip) < pose FUKRIL.

o BiI1.6. EFFARIEFEAMELIMIX ~ N(u,0%)?

R REA R I Py (1) = F(2), Vo 295 AT

JEHIEN: ZARR, s 75



o fEikAuLe: MFEAME R EHIW—DFH L SN,
o BI1.1 ~ 1.6MIFEE:
#11.1: p <0.01;
#1.2: EX = 1277;
#1.3: P(X =i)=¢,i=1,2,---,6;
#i1.4: EX = BY, #—¥D(X) = D(Y);
1.5 p1 < pa;
#11.6: Fx = F.
o FiA N M. 1KLL p 2 BRI A A i) L
ST i 5O R T 2 75 AL
o —/NEMAMISERLS I 511.1, 1.2, 1.3;
ZRRR IS ) A 1.4, 1.5;
BRI $411.3, 1.6.

JEHIEN: ZARR, s 75 BN



fBcsr g6 i AR PN SRV,

o HiI1.1. B Klep < 0.01. H: 200 fEbHAs 1F,
iR A= R KA.
o MUEAMTHEM < 2 PRI W Py(A).
o Pu(A) < 0.05: 5 8LEER, A < 2, 200 — M = 200,199, 198,

Csoo_ns . C%
P (A°) = 269500 > 02523 ~ 0.9505.

o YIS, AL, AN H/TE!
o MHZ (a4 /7558 ) 5 dp < 0.01, XHLF=HARREHS

JEHMEN: ZEARK, SR



— ficHh,
o Him: K38 Hy. Mk BEEIET = (21, ,20).
o JulBik% Hy AOL.
FSERR LR Hy N RS,
(BBLA KA, HPy (A) < o, —Bla = 0.05,)
WA JE R BB AS IE R IR, 3B 5015 15 Hoo;

o T, INNEEREA REHILG, NEBFET) JFEH,.
o VE: XARANEMIETE. GBI 208 5 A 4% 1 7
J&, TR/ IR B — ORI AR AR R A
o MHIRMBBMASLIIEILT, A KNGS RIEL T Hy, JUHEF

Al REME< a.
o Fra NIIKF /IIGFRE.

JEHIEN: ZARR, s 75



§6.2 — /N IE A& SR R B RG 56
BRBEX ~ N(u,0?), VORMEEAR 6 ) 8

o o2 T, Ho:p=po BiHo : p < po BHo : 1 = o

o u O, Hy:o0? =02 8H:0? <ol BlHy: 0> 0f;

JEHIEN: ZEARK, SR



o TR, K.

Bl2.1. HL2PWi X ~ N(u, o?) (AT 58 H7), po = 570, 0 = 8.
7RG, N Ne AEE. no= 10, BdE: 578, 572, 570, 568, 572,
570, 570, 572, 596, 584. ju]: i JJ =ik —FE?

o DT ZEo? = 8% = 64. IR Ho : p = po = 570.

o fEHy T, Miait & vs WX =:
X — Ho  Ho X - K
Vo210 4/o?/10
o BRP(|Z] >1.96) = 0.05. (ZKF: a=0.05.)

o R¥¥E, z = 575.2, Z(Z) = 2.05 > 1.96, MERFEM LA T.
o JH4EHy: Yl Sy JF R A 12 7 5.
o EIKTa: P(|Z] > 2.58) =0.01. A NEAE, 5% H,y.

Z()Z): :Z(X7ﬂ)~N(0a1)

[y

JEHIEN: ZARR, s 75 N



#112.1(5%).
o LA Eo? = 64. fMR ¥ Hy : 11 < 1o = 570.
o EHy T, LMK Gl i 5K &,

. X — g Ho X — -
Z(X) = o 2 B _ 2(X, 1) ~ N(0,1).

Vo210 o210
o H(HKHIEN)F: X\ = 214,

Py, (Z(X) > \) < P(Z(X,p1) > )\) < o

o MY Z(F) = 2.05 > 20975 = 1.96, IMERFLERAE.

o JE4LHy: YT 1IN LB SR A 2 4 .

o UMY Ho YEJ9A A E 1 A A S
SEBEEHy, TRADIFEGEH %,

JEHIEN: ZARR, s 75



$12.2. BERIBIWIREX ~ N(p,1.21). n = 6, Fdi: 32.56, 29.66,
31.64, 30.00, 31.87, 31.03. 1Al: BEABENNHy : = po = 32.507

o MiiZitim, HXHhE:

o X — e X —
Z(AX') _ Ho Fé]

—— = Z(X
Vo2 n o?/n Xn)

o B(MKAHEM)E: P(|Z| > 1.96) = 0.05.

° ’fﬁ%&ﬁ Z(f) _ x—po _ 31.13-32.50 __ —3.05.

Vo/n  4/1.21/6
o 4Eit: |Z(2)| = 3.05 > 1.96, IMERF K.

48 Hy, AEEINIp = 32.50.
o VE: XL I 5 o AE B AR T 32.50.

N RN, B

~ N(0,1).




KK EERHAEHEIR.
o ko < 0.5. WUEFEN = M) B P(Z] > )) = «.
o RS TFEISI 2 = Z(7) WA.
| Z) > N, WHEZE Ho; 00, AELE /4252 H.
I SR o LA K.
o F—I.HHIR: Ho WAL, 4 Hy. o JBEEMEZR K B
o SETHREEIR: Ho ML, B Hy. B: JUEMER (1 LAY).
o PHSEN VR HIUAE ML BN BT, (2 ELAH T IS
o ZMMGIHEEAIMIE: BIEa, 25 R AT REBIEINS.
n, SERFEA S, Bort B AT R e T 2.
o VE: fE4LH, vs %2 Hy. L, IR/ EH,.
Rt w2 R4 Hy wliks, 552 Hy WA .

=

JEHIEN: ZARR, s 75 HANE



o RH, K5 s

B1.2. MEHX ~ N(p,0?). n =5, i 1250, 1265, 1245,
1260, 1275. o2 RN K H : p = po = 1277.

o o RHI: Mo® MLlfliitS?(FeAT %) RE o2,
W s . AR
TfiX*HoILo X—M_ 7
(X) = % = T(X,p) ~ t(n—1).

\/S%/n £/ S2/n

o fit(n—1) 7 AiFK: P(|Ty| > 2.776) = 0.05.

o RHUE: 7 = 1259, s = S2(Z) = 142.5, T(&) = —3.37.

o FN&EL: |T(X)] > 2.776, IMERFHE LA
B8 Hy, (1ZACES I B 2R A).

JEHMEN: ZEARK, SR



%12.3. PFHREX ~ N(u,02). n = 6. F¥E: 48.5, 49.0, 53.5,
49.5, 56.0, 52.5. &4 Ho : p = 52.0.
o HHEMMWSIIET(Z) : =515, 5% = 8.9,

51.5 — 52.0
T(F) = =" "2 — —0.411.

\/8.9/6

o Brk: n =6, P(|T5| > 2.571) = 0.05.
o ZEi: |T(¥)| = 0.411 < 2.571,
Hy ZAHEH, ARESEp = 52.0.

N RN, B



$12.5. FESLFEAMITHLECEHEREX ~ N(p,02). p =21 WEHK.
n=17,7 =23, 5% =3982 [: ZHEHK? (o = 0.05).

o AU MY 4= 21, NTTEEEHy: u < 21,

o il MXHhiE:
Xf/,z,oHo X—u —

——= &3 =T(X,u) ~t(n—1).
\/S?/n £/ S?/n (%,p) ~ 1 )
o Wt(n—1) IR A =t1_o(n—1),

Ppgy(T(X) > \) < Py (T(X, 1) > N) = .

T(X) =

o fREE: n—1 =16, A = 1.746. T(&) = 2.07 > 1.746.
o Liib: AMBEIMRAE, 54 Hy, UONIZHEE SR A1,

JEHMEN: RN, SR F



4.3, (B HHE LLR). 9 HbIEURE Sl Fh 2048 7=, 19 381 4
PRI X (X, Y) R

0.20 030 040 050 0.60 0.70 0.80 0.90 1.00
0.10 0.21 0.52 032 0.78 0.59 0.68 0.77 0.89

[o: WA LZEHTRE LR =R
o XV =X —Y ~ N(u,0%), 3 Hy : p = 0.
o THEO XEIHIZE, BIV HIHHE:
0.10 0.09 -0.12 0.18 -0.18 0.11 0.12 0.13 0.11
o T T(0) = \/T/g = 1.467.
o BRI P(|Ts| > 2.306) = 0.05.
o N&iR: |T(0)| < A Ho MHE, Mt T ZMiEtr L% %R

FHIEN: RN, &



RigwLE S EEXIE.
o Hy:p=po ML S KBS X IEAZDIEKA.
o KPR HXHhE

G FE: P(|Tho1] > A) = a.
p FIEEKTENL — o FEGXI:

IT(X, )| <A, B[z —M/S2/n, T 4+ M\/52/n].

(]

W Ho : = po. F{|T1] > A} VAN HAE,
HHMY (T(X, p)| < AW, 2 H,.

S po € [+ ] BT, BEZ Hy;, BN, HE48H,.
T ATHEAR X TRRAEAT R 6, AT B A 46125 10 3 A X[

Eppa— g

JEHIEN: ZARR, s 75 FNF



B2.4. LYW 11X ~ N(p,0?) (Bhi: T577). n =10, F¥E:
578, 572, 570, 568, 572, 570, 570, 570, 572, 596, 584.
Y Hoy : 0?2 = 02 = 64.

o b, HXHhE:

s n—1)8% g, (n—1)8? -
K(X) = ( 02> o { 02) = K(X,0%) ~x%}(n—1).
0

o Txi(n—1) MFK: \ = Xi/g(n —1), X2 = x{_,pp(n—1),
P(Kn_l < Al) = 00257 P(Kn_l > )\2) = 0.025.
o fREUE: 2 =575.2, s* = 75.73, K (%) = 22213 = 10.65;
n—1= 9, )\1 = 2.70, )\2 = 19.0.
o ‘Féljj:-i//g /\1 < K(f) < )\2, H() %*H?éﬁ/ﬂ, ﬂuﬁ%a = 64.

JEHIEN: ZEARK, SR



Bil. X ~ N(u,0?), 0% TZHKE. Hy:0? = of, 8H, : 0% < of.
o TRETMEHy, “IUEW]” HEEAT U,
TR Ho, LL “Biib” SRR,
o Ziitii, MXHhE:

n—1)S2 H _ 2 X
(=157 % (0= D5 _ g% 0% ~ x2m - 1),

0 g

K(X) =
o Bx’(n—1) IR A= x2(n—1),
Ppy(K(X) <)) < P(K(X,0%) <)) = .

o 4k WMRK(Z) <\, WHEHHy, “IEHH” o2 < 03;
B0, ANELHy, Hyo S5EARAHE.

JEHMEN: RN, SR F



EZSBAN (1, 02) KR T 2 25

K Ho = o= po (B p < po, 28 p = po):

(1) GitE. WXihE: Ut 2, g] v,
D > X—n
~U(X) = — V(X ) = .

(2) o2 B 6=0%V =2~ N(0,1),
o? KA 6=5%2V =T, 1 ~t(n—1).
(3) BRMIGIME: X = 21_q)0 B, 20 21_q;
A=ti_qp(n—1) B, 2ty _o(n—1).
(4) HKU@)| > N (B UE) > N, 1 U@) < —N\) B, S48 H,.
TN, H32 Ho.

FRHIEN: RN, &




K3 Hy : 02 = 02 (8L Hy : 02 > 0}, 5 Hp : 0% < od):

(1) é}ﬁifk%\ *B:ZEEE% K:, 2, < anl)

n—1S2 (n—1)52 .
r() = B B KR~y )

(2) EREIEIE: M = X2 p(n—1) (B xE(n-1)),
Ay = X7 op(n—1) (HxE_o(n—1)).

(3) MEK(F) < M BK(F) > Ao B (8 K(F) < Ay, 5
K(Z) > Xo), 148 Hy. 50, $% Ho.

o E: Fp T W(n —1)8% BN (X — p)?, x*(n—1) &
X (n).

JEHIEN: ZARR, s 75



JEIEAS S A B 58 B st B

o X TAEIERMEAR, Yn — oo I, HRHE o HZBR & BE DL A AH
RHIRE A PRI A LAEW: 7EHo - = po F, 4ttt
BZ(X) RN, 1).

o MFEAREN AN/NTF30, HUFZ&50L0h E, HZE100 BLER, AT
el F IEAS SRR £

=

JEHIEN: ZERK, R FEE N



§6.3 MBI Aor o ) FE e M S AN B ik
Hy 5 RkTX WAy “HiL" .
Fx(z) = F(z,0), 0 € ©.
FARve/ F R, Hy : 0 € O,
o TR/ PR, Hy, Hy 1 0 € ©1 = ©\0y.
B2.1. HL2HTWi 11X ~ N(p,0?), 02 = 8 (L50),
Ho:p=po < Hi:p# po.

JEHMEN: AR, SR



WA

o IR L h— MR, X458 FEAMET = (z1,. .., 20),
AT RAS: TEARR Hoil =32 (B Ho.

o KRR HNHA X W, A = R,
HIW: #52e W, WHELL Hy; #7 € A WIFE3Z Ho.

o MW NTH e EAR LA, FRA N2,

o Fuliik= 1HAIR/ G EH: W< R

o W EH B IS A,
Bl W=A{z: |Z(D)] > A}, Z(2) = 222

NCIL
o K4 R GAGIG T VEW HIRFEA 5%, JorE ik, MRIEHUE.

JEHMEN: AR, SR



o fEINVE, fE4ulk: W < R™.
B Few WHEZ4Hy, 2 ¢ W WA H,.

o PR

B\ 4R Hy H,
Ho \/ X (%Ijﬁé)

o JEEEME R o (0) S5Bw(0):
aw(0) = Py(X € W) =: Myy(0), 6 € Op;
Bw(0) = Py(X ¢ W) =1 — My(8), § € 0,
o RN (0) A EIW (BT LR 583 1) ) 2 or 45
o W A/ BEMKAT N BT aw(d) < o, V0 e 0.
o AW HAEBRIEKT: o = supgee, aw(f). (E X3.1)

Iy

JEHIEN: ZARR, s 75 N



o ZULfiE: [HEa; REFHKAN(0), 6 € ©1. (DIFUSER).
o PMEHEEM: Py(X e W) <, 0 €Oy,
o i 4 Hy. JUHMFE< o TRIEL.
o S5 HEX Hy, JLEHMEZ L (0), 0 € ©1.

“CHAEH T E” AR RRRRGLY L 598
o TEHW, KIS o(X).
FBILA I BN = M),

W ={Z: (&) >\ BW={Z:9(T) <A}

o XA I HFHEN = M (), A2 = Xa(),

W= (7 0@ < MIULE: 9(@) > Ao},

JEHIEN: ZARR, s 75



I FAE 5925 P96 6 B A0 Il FAEL R B 1 75 78 3.

o By W= {Z:o(Z) > \}. X WHE
sup Py(p(X) > \) = o (3.3)
9€90
o i EIESAY MEXFEMIN FAEAFLE.
AR K P, K050 & AR RAfE.

o fil: IEABAR, o BRI Ho: p < po.
o MG EZ(Y) = w—* Tl W= {7 Z(7) > \}.
° *Eiﬂﬂi Z(Z,p) = =L,

B po

RO, J”U/v%&@

sup Py(p(X) > \) < o < sup Pg(cp()z) = \). (3.4)
96@0 9690

JEHIEN: ZERR, S



o BB W = {Z: o(¥) < M\ BL ¢(T) > \o}.
X AN T 2

sup Pp(p(X) < A1) = sup Py(p(X) > Ag) = % (3.5, 3.6)
96@0 96@0
o s IXFEMIN Mg fEEAFAE.
o AT, WIA—EAFAE, XITHRN FINy fH15
sup Py(ip(X) < A1) < 5 < sup Polp(X) < M), (37)
96@0 96@0
sup Py(ip(X) > M) < 5 < sup Py(p(X) > Xa).  (38)
0e®q 0€©q
o AR AT I K 1 e I F(E T SR A5 s ) 7 v, PR IR R
BRE.

FHIEN: RN, &



3.1, X ~ N(p,0?), 02 KH1. Hy: p < po.

° 0= (M?U2)7 O=RxR;, 6= (_OOMU'O] x Ry
@ Hy:0€ 0O, BlHy : pp < po «— Hy 2 p > po.
o WIS Bp(X) = T(X) = %
o BV p b, X Bl MIT(X) Hh,

Rltk, T(2) Bk, dmdkiiia 35 € Ho.
o AN, HEAI 15 7 1

W =A{Z:p(Z) > A} ={Z: T(Z) > \}.

o IMFHEN =t1_o(n —1): SUPgeo, Pg(gp()?) >\ = a.

— H — N
T < T(X ) = S5k, (5T = po RRIKE),

Py (T(X) > A) € By (T(X) > ) = P(Tooy > 2.

JEHIEN: ZARR, s 75



Bih.
o f13.1. X ~ N(u,0?), o T AEIEH L K.
mmwmwo%miﬁﬂwwv—xwﬁ¢
o THEBILIIW = Wy = {&: o(7) > \}. TREHIET 2 H,.
o Mo Ik FE. BN = o ) 15

ozzeseuéz)Pg( (X)>x\)

o & X3.2. BRUNF & X Wip(Z) NFEAMET Hip 1E.
pl(i) 1= sup By (9(X) = ().
96@0
o 1 p(@) € [0,1]; p(X) R&il&.
o BEM: p(?) ERIE4Hy M/ Do, T5EHy WmFIFEE.

o Hlla < p(Z), MBLKIA > (), #%Z Ho.
o £illla > p(F), RIMRIIN < (), 755 Ho.

\_/\_/

JRHIEN: 2R,



F1HE3.1. BVa e (0,1), I\ = Ma) iHi:

a = sup Py ((p()?) > /\) .
96@0

Mp(Z) > M) HBAH(T) = sup Py <5;()Z) > p(;?)>< a.

0e©q

o VE: p MHITIERINE EIHBUAIW = {Z : p(T) < a}.
o I o NINHIELSIACT: W = {Z : p(¥) < o},

(@
sup Py(X e W) = sup P (p(X) > A(a)) = a.
9600 0e® 0

o ilF: Wp(%) < . Msup Py (90()_(') > go(f)) < *x < a
96@0
Wp(Z) > A

o IR, Bo(F) > A = Aa). W3e > 0 fp(@) —e > A T

*x < sup Py (cp()_f) > (&) — 6) <sup Py (@(X) > A) = .
96@0 96@0

o A= \a) a&ME—H, Bt “=" AL, Bip(7) < «

JEHIEN: ZEARK, SR




G 3.2, WVa e (0,1), FAFEN (RLME—)TH 2

:;1@;()]]39(( )>/\) oz<;;gng(()_(')>)\).

W (@) > A B Ep(F) = supgee, Py (9(X) = ¢(@)) <.
o ilF: —J5H, #o(Z) > A N

p(7) < supgeg, Po(p(F) > A) < «
o H—H, #p(ZT) < A, NI

p(Z) = supgee, Fo < (X) = )\) > a.
o VE: HEHW = {Z: +} = {7 : p(¥) < a}. MIHKEAT< .

JEHMEN: RN, SR F



W32, BX ~ N(u,0%), 0® K1 KeHo 1 < o
° EHO T7
A/S2/m o \/S%/n

° El%ijz EX)\—tl a( —1),
W={Z:T(X) >} ={Z:p(%) < a}.

= T(X,p) ~t(n—1).

o H&ip 1H:

p(@) = sup By (T(X) > T(3)) = P(Th 1 = T(3)).
0eOg

o B, o =25, n =64, T = 25.9, s> = 17.3.
o(Z) = 1.731, p(Z) = P(Te3 = 1.731) = 0.044.

o #i/KFa =0.05 WHELEHy. 457K Fa = 0.03, W% H,.

JEHIEN: ZEARK, SR



Xid.

o TEMILIIW = {Z: (@) < A\ B o(7) > Ao}
o (1B)H Ao € [A1, A2). & X3.3. FRUIN & XL Wip(F) Nz Hip {E.

min {2 sup 2o (o) < (@), 1}, 9(@) < o

p(¥) = 70 )

min< 2 sup Py(o(X) = (@), 1}, o(Z) > No.
96(‘)()

JEHIEN: ZEARK, SR



51 #3.3. W3a € (0,1), I\, Ao 2 R, N

i i [0
sup Py (¢(Z) < A1) = sup Py (o(Z) > Ag) = 5
0eOq 0Bg

M “o() < Ay Blo(7) > A" BHA 4p(@) < a.
o iE: Hp(Z) < Ao, Mo(@) < M HHMH(Z) < oz Ay ME—,

p(Z) <2 sup By ((p()?) < cp(a‘c’)) < 2sup Py(p(Z) < A1 —¢) < a.
96@0 96@0

o (%) > o, Wp(Z) > Ny HHA M p(Z) < a: Ay ME—,

p(Z) <2 sup Iy (p()?) > p(:’(‘:’)) < 2sup By (p(Z) > X\ +¢2) < a.
00y 000

JEHIEN: ZEARK, SR



FIEE3.4. BN Al (R ME— )T A2 :

sup Py (@(X) < )\1) < % < sup Py (go()?) < )\1) ,

96@0 96@0
sup Py (90(55) > >\2) <S<swpp (sO(X) = A
06, 2 peo,

M “o(z) < A Blp(x) > A" HHAHp(T) < o

o EHINE.

JEHIEN: ZEARK, SR



$13.3. WX ~ N(u,0?). % Hy: 02 = od.
o MRS, WA, 1 ~ x*(n—1):

- 1< 1< >
PX) =KX =52, <Xi—X2’i°—22 K(X.0).
o XA EL: W ={T: o(&) <\ ngo(* ) > A2}

4] EXWJ K, 1~n-—1 (JH:EI])\()) )\1 <7”L—1<)\2.

o ¢(F) <n-—1YHHNYs? <

sup Py (p(X) < so(f)) P (K < 0(@).

96@0

o p fip(Z) := {

min {2P (K,—1 < ¢(7)),1}, s? < od;
> (%)

min {27 (K,

o B2.4. HIZYTWI 11X ~ N(pu,0%). n =10, ¥ ------ :
U6 Hy - o —00—64 o(Z) =
e p H N0.60: s? = 75.7 > 64, P(
o H¥Ea <0.60 (— i, a<05)

JEHMEN: RN, SR F



p ERENBLE.
o BN EM:
W ={Z:p(%) < a} (523.1),
W = {Z: p(%) < o} (5/H3.2).
o XUl A5 e I
W = {Z:p(%) < o} (3]33.3),
W = {Z: p(¥) < a} (5133.4).
o (Kif) R I K THI< .

IMEETRRLEN o G, AR EED o #RTHEN W~
p(@) a4 Hy H98 2R

[y

JEHIEN: ZARR, s 75 N



et e 5 B 15 X 18] &

o WEMAMI N RECNE (z,0), Horho RIS H, TR NO.
%%H0:0:00<—>Ha:97590.
o A = A(by) = W-,

Py, ()? eW) < q, Pgo( e A(bp)) =1 — a.
e 7€ .A(eo) %E{X%HU € AS(T) :,H\:':F',
S(F) = {6: Fe A®O)}.

o Py, (90 € 5@)) >1—a, VhyecO.
o S(Z) /20 MEFKFNL —a KERE “IXE” .
o ﬂf }i 5'% Tﬂ%ﬁf‘ “I:]ETJ”

=

JEHIEN: ZARR, s 75 HANE



#13.4. WX ~ N(u,1). K5 Ho : p = po.
o ZH: 0=y, JuHl: R. 6y = po.
o R FEHH/KT Mo,

A(fo) = {f: 1T — 00| < A = zl_%/\/ﬁ.}

(]

Puy(IX = pol < A) =1 —a.
Vi, Pu(| X —pl <X) =1-a.
BEXE: [X - X+ )]
TR /3R % Hy M H Kpo e [X — A, X + )]

JEHIEN: ZEARK, SR



§6.4 PN B SRR R IS
WX ~ N(u1,01), Y ~ N(u2,03), HX, Y M EML.
(1) o2, o5 KA, HHIET = 03. Hp : 1 = po, BHy : 1 < po.
(2) p1, po ARFI. Hy: 01 = 02, BV H, : 01 02
(3) 02, 03 KA, HENIE0? # 03. Ho: pn = pa, 3Ho : p1 < po.

JEHIEN: ZEARK, SR



( ) 017 Uo *fﬂ 01 B 3 Hy : H1 = M2 ngo D < e,

Z

o H¥E: X1, Xny: Y1, Yoy
o X, Y (Xi—X)H Y, 32 (V- V)7 MIEAT,

1 - 1
X ~N(p1,—0?), ¥ ~N(pg, —0?),
n no

* *
Pl X’ (ny — 1), Pl x2(ng —1).
°o T
o 11
X-Y ~N )52
K =V) = (=) ~N (0. (L))
o JrBE: = 2(7L1+n2—2)

o2 E’]%1ﬁ1ﬁﬁ7’ja = = (* + ).

N ZERIA



o (X =Y)—(m- ))~N<0,a+,}2>
= (U (X = X)2 4372 (V; = V)?) ~ P (1 + n2 — 2),

FLEA AR A AR BT
o KIGZHHET(X,Y) SHKHET(X,Y,0):

- X-v
T(X,Y)= ,
1 1) -
(171 + n‘2> 0'2
2 o X V)~ (ug —
T(X, Y, 9) :( ) (Ml MQ) t(n) 6'2 _ (* + *)
1 1) 4 n
(& +%)o?
o 5 TH:
1 ny + no 1 ni + ng
’ TL(*+*) T nng np +ng — 2(*+*) " mna(ng + ng — 2) (k).

= ) ni1+ng _ 2n _ 1
e m=n2 ET’ ninz(ni+n2—2) = n22(n—1) = n(n—1)"

o 2RI, ER



o MG ET(X,Y) SIKMET(X,Y,0): n =ni +ny — 2,

TXY) -
1 1 ~
(H+%)a
. XV — (u —
T(X,Y;0) _( ) =G —p2) Hn), 6% =2 (xta).

n
1 4 1352
(nl + ng)a

o Mh. FHy: p1 = pe AL, MT(X,Y) = T(X,Y;0).
o Ht(n1 + no — 2) KIRMRIEFEN: X = t1_q0(n).
o THE:
W = {(Z,9) - [T(Z,9)] > A}
o IZKIIEFR AR, VRN EEMLEE.
o HEHHUH : puy = po, WI— IR (TEa ZKFF) PIASBK I 1
HEREZ(H)ER.
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o KIGGHHET(X,Y) SHKHET(X,Y,0): n=ny +ny— 2,

T(X,Y) = XY

(%, 730 Xl g L),
(3 + )07 :
ni n2

. #Ho :pn < po ROL, MT(X,Y) < T(X,Y;0).
prcgs

° B
o 15
W ={(7,y): T(Z,9) > \}.

o sup Py(X € W) = P(T, > \), I\ = ty_o(n).
96@0

JEHIEN: ZEARK, SR



Bl4.1(H11.4). A T2 EER R IIX, Y IR0,
70,X : 20.5, 18.8, 19.8, 20.9, 21.5, 19.5, 21.0, 21.2

80,Y : 17.7, 20.3, 20.0, 18.8, 19.0, 20.1, 20.2, 19.1

o1 =05 =0 Hy:py = pg —— Hy:py # po.

o EHE: ny =noe =8, 7 =204, § =194,
iy (xi — 7)? = 6.20, Y3 (yi — §)* = 5.80;
6% = 52—5(6.20 + 5.80) = 0.8571,
= A\ 204-194 _
T(@9) = 20.8571/8 PP
o HiH, Bt AR, HHE£ny + ny — 2 = 14, Hla = 0.05,
BN = 2.145. FEEie: |T(Z,7)| = 2.16 > X, {H45H,.
o Wi, itHp fH: p(Z) = P(|Kon_o| = |2.16]) = 0.0486,
TEEL: p(7) < 0.05 = a, FE4H,.
o VI: M & Hy: w1 < po. NEEIR: BE Ho.

JEHMEN: AR, SR




4.2, 5T O AREEZ2 255 A 2o R 52, X, Y WS s 1A
n1 =8 NRZ4, 7 = 132.86, sx = 15.35;

no = 21 NEMRZ, g = 127.44, sy = 18.23.
figo? = 03 = 0% K% Ho : i1 = po.

o TIH:

6% = 5915 ((8 — 1) x 15.35% + (21 — 1) x 18.23%) = 294.95.

T(Z.7) = -132.86-12744 _ () 76().
o T(Z,9) (145 )294.95

o &t /MAiZe: HHEN = 27, a = 0.05, 5\ = 2.052.
o N&W: |T(%,9)| <\, Ho tH%, WFIETLEEZER

JEHIEN: ZEARK, SR



(2) 1, po RHI. Hy: 03 = 03, BiH) : 02 < 03.

o of Moj KT ftitt:

1 & 1 &
S? = X, — X)2, 82 = Y, — V)2

—
7

o KINLEIHE: F(X,Y) = 57/S3.

o Hliii: F(X,Y;0) = i/<i)

o H—HHME N, B _HHE M MEF 5310, i HF(n,m):
TE%Kn/(%Km) B34, HA K, ~ x2(n), K ~ x?(m), H
FIE AT, HS IR (8 4.1, FS4.200 07 EHES): = > 0,

ni+ng ny _nitng
r(*52) 1 2

ey () Tt (1 )

JEHMEN: ZEARK, SR



SZ/SQ,
6) = 2/( ) - ié’F(X Y) ~ F(ni — 1,ns — 1).
2(n), Ko ~ x2(m), BISE. Fy = LK /(LK ).
RJIL. #Hy: 02 =03 BOL, MFP(X,Y) = F(X,Y;0).
BE: W = {(Z,7): F(Z,7) < A\ 8> Ao}
Hr A\ = Fa/g(nl —1,ng—1), Ao = Fl_a/Q(’l’Ll —1,n9—1).
Bih, ¥Hy:0? <od KoL, MF(X,Y) < F(X,Y;0).
BEb: W= {(@,9): F@,§) > A,
W = F1_q(ng —1,n9 — 1).
(FE: max P (F(X,Y) > )\) = P(Fpy—1.05-1 > A).)
b2 B H A I FHE N AN
A =1/F_gpp(n2 —1,n —1):

1
Fom

)

F(X,Y)
X

Y
F(?
~ X

1 1 1
NF(Tnn)E-P( nm<>\1) P<Fn,m>/\1>:>\:*'
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#l4.1(2k). 870 FE 580 BEFat /I T Z LR, Ho : 0% = o3.
o fREHE: ny = ny =8, sT =6.20/7, 53 = 5.80/7,
F(7,7) = % = £33 — 107,
o BF(7,7) £: a=0.05, )2 = 4.99.
o HF(7,7) R: o = 0.05, 1/\ = 4.99, #iA; = 0.200.
o F&: M\ < F(Z,7) < Ao, B 5Hy HI%.
o fiRE: WA EIIEWRIHy AROL, AR No? = 03,
ot Hol TREER.
o H—, Mo} = o2, FHHT (1) FHIIIERR.
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fl4.4.(14.288). k2 /ARZHy : 0% = o03.
o fRHHE: n1 =8, ny =21, s7 = (15.35)%, 53 = (18.23)2,
F(Z,§) = % — 0.709.

o HF(7,20) HIZK: /KF=§ =0.025, fFA2 = 3.01,

o HF(20,7) HIFK: /K-F=0.025. FH¥%A20.

o fRYRIT%:
o MBIEMAE: HHE(24.7), &\ = 1/4.42 = 0.226.
o LRMERME: HEE(12,7), (24,7) Hed%ik,

1/A1 = 4.67 + 22=357(20 — 12) = 4.50.

o E: EHPIA A HEEAERME h, WK AT 3P AR E, #%
FEt R REIg A 1R

o N&5L: A\ < F(%,9) < Ao, B 5 Hy HI%.

JEHIEN: ZARR, s 75



Bl4.5. WEHKHEAZX,Y. n1 =8, ng =9, Hdi:

X :15.0,14.5,15.2,15.5,14.8,15.1,15.2, 14.8

Y :15.2,15.0,14.8,15.2,15.0,15.0,14.8,15.1, 14.8
: LZEPRP i BAR T 222 & LR R IR 1 /e

o MM EILE ol < of, WEAENH,. Hy: o} <03
o REHE: ny =8, ny =9, s7 =0.09554, s3 = 0.02611,
F(Z,§) = 3.66.
o BF(7,8) M3K: a =0.05, 1F) = 3.50.
o &5iit: F(Z,%) = 3.66 > 3.50, 55 Ho,
FE0.057KFF, N SRR b AR I 77 22 W3 /N T H 4R R
P EAR I T 2.

N ZEARIR,



4.6, WRRIBWER B LER. B X, ng = 25, T = 12.40,
sy =2.50; %: Y, ng =25, § = 8.90, sy = 1.34. [n]: 5 -L-IBME%0
(7 22 5 KT LR AR 7 227
o & Hy: a% < a%.
o IMHF(Z,9) = (2.50)2/(1.34)? = 3.48.
o AR, F(24,24), a = 0.01, 1§\ = 2.66.
o N&58: F(%,7) = 3.48 > 2.66, fH45 H).
FE0.0L/KF R, NS LHREHI 77 2 235 K T 2o LR 4
7%

JEHIEN: ZEARK, SR



(3) 0'1, O'r) 5&%[] 0'1 # O':) HO M1 = o, jZH() U1 < Uo.

o % 4 ) BehrensFisher [0]#J.
o B¥E: X1, , Xn; V1,0, Y,
o X, M (X — X)L Y, 3 (Y, - V)7 MEARSL,

_ 1 — 1
X ~N(u1, —of), Y ~N(up, —03),
ni nz
* *

Sl =), S~ P - 1),

o XA, DFHIFE.

2 2
<X—Y%wm—ug~N@fﬁ+@).
nq n9

o T, Fur = pa, MEZY ~ N(0,1).
o ¢ KR MIEAR: o ARHEIN, I Ml THS? LB,

JEHIEN: ZEARK, SR



o XA2, AEMFER. HHMST = L5 28 (X — X)?
F1SZ = Ly w2 (V; = V)2 fREa? Flod.
St es “HXEE”

X-v (X —Y) — (k1 — p2)

T = ?S, T(0) = —— .
=2 1 2
\ n1 no nil TL72

o VE: T(0) MUKW AT A, LLIKIT 02/03 M.
o TTELEM: T(0) UMt (m),
Forb, m A BHEE Fm® H%R

()
m* _ ni n2 (4_8)

1 (53 2+ AN
n1—1 \ n no—1 \ no

JRHIEN: EAR, SR



o ul&iiti:

o M&. Ho: py = po.
TR W = {(Z,9) : [T(&, 9)] > A}, HH, A =t1_qp0(m).

ﬁ) T(Z,9) > A, Hd, A = tia(m).

N RN, B



Bil4.7. BFFEALR U I H SR BE R, 122 B JIE ] T 7K1 2 15 vt v
iRl . AR, ) uy Spe REAREFEER. (o =0.05.)
X (), ny = 100, = 207.3, sx =35.6;
Y (RAEIR), ng = 74, 5 = 193.4, sy =17.3.
o MM Hy : 02 = 02, W F =4.23, &HFR: A\ = 0.6548,
Ao = 1.5491, F = 4.23 > ,\2, H4Hy. (#7385 Ho, MA(1).)
o IMHGITE: T = 1 % = 3.40. i1Hm* = 1514, 1§

Fm = 151. (‘&ﬁt(l&’)l) Eﬂﬂt(mo) 1l FHEAE i)
o Will. Ho:py = p2, BREN = t1_4/2(120) = 1.980.
TEEL: |T| = 3.40 > \, {45 H,.
o B3A. Hy: < po, BRI = t1-4(120) = 1.658.
TR T = 3.40 > \, {48 H,.
WNASLSEHE T 0 I8 1) 421 P JIEL [i] 2 7K ~F V. 3 By

JEHMEN: RN, SR F



tDP T EFSHINXAR:
X ~t(n), MY = X2 ~ F(1,n).

o iE: W2y, 2y, , Z, MHEMAL, #i~ N(0,1).

a Z B oyv2 4 Z5 -
WX = Tz TR e ~ P

o JIik: Fy(y) = P(IX| < V) = Fx(vy) = Fx(=y/3), ¥

Py () =F () = mﬁﬂm mfz;@

=2\1@[px(\/§) +px(—va)l, y>0.

Ft(n) B ERApx (z), B Hpy (v) BF(1,n) MEE.

=
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§6.5 LU B AR 4%

(1) BREE(X ~ B(1,p)), IERLNE(KFEAR);

(2) Mk, plERIE(IEAR);

(3) BIRK(X ~ B(Lp1), Y ~ B(1,pa)), EAIEBIECRRER).
(4) PREMAE: Fisherf i fliTH% (AN ERRFEA).

JEHIEN: ZARR, s 75



(1) Bk, EATBUECRE )

o IEHIVEH: n K, —MRESR BTN AN 2R AN B #S ik i 54~
o Gitti: S(X)=S5,=X1+---+ X, ~ B(n,p), p=Sp/n.
o MiBi. Hy:p=py. f£Hy T, Giit=

2 P — Do
C(X)——(l_po)/ PR ~ N(0, 1).

Bk W= {x C(Z)| = 21-0)2}-
o Bjh. ity “MWEhE” (Ifl~ N(0,1)).

n(Z) = P —po €= D—p
V(L= p)/n’ VB —p)/n
o Hy:p<po BEH:W={7T:n@) > 2_a}-
o Hy:p=po. BEE:W={Z:nF) < —21-0a}

JEHIEN: ZARR, s 75



B, WO —E RN T 98 IE A%, 284 5E Hrh26 T2 M. 1,

MUK IR 45 58 MR R > 75%7

o p= 20 —0.7347 < T5%.

o IR, : p < 0.75(BEANREB/EIZH)),
B, (BMIR)IEFEH, - p = 0.75.
o EH: a=0.05,

Wy =7 :n@) = L0 1645
p(1—p)/n

W_ ={Z:n(Z&) < —1.645} .

o THAEIN(T) = —0.3432.
NEEW: B2 Ho M H,. (KE A R

JEHIEN: ZEARK, SR




(2) B 1k, plEK KL (IEAR)

o Bifi. Hy:p<po<— Ha:p>po.
° St &: S(X') =>", X; ~B(n,p).
BEE: W = {7: S(T) = c}.
o i lc N sup P,(S = k) < o BIG/NERE.

P<Ppo

o [H5Ek. f(p):= Py(S = k) XTp B LTt
2 Czpz n
— n! b k=11 _ ,\n—k
_(k—l)!(n—k)!fo w1 —w)" " du.
o AUk, I FHEc Juii & N i/ NEHE.

Ppo(S > k) < a. (5.2)

JEHIEN: ZARR, s 75



o HEM: W ={7:5@) =c}, HhS=95X) =", X;
~ B(n,p), ¢ NitiREP, (S = k) < o WiR/NEH k.
o Kl FHEcLLEURRI, FATHIpIERF R B E . i8S (7) =
p(Z) 1= sup Pp(S = s0) = Pp, (S = s0)

P<Ppo

P Z Cnp(] IL L

= S0

o YHAYx < o I, HH4EH,.

o Hso MOAREEM, f(p) = X7, Chp'(1—p)" " KFp ™%
RN . AFAEME—Ipa(s0) 153 f (palso)) =

o FhFIEX: so =0, f(p) = 1. MEpa(0) = 0.

o L, 1 EL{Y Yipo < pa(s0) I, $H2Hy.
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o TEH: W ={Z:po < palso)}, Hhsg =21,z
Pa(s0) Nf(p) = 20y, Cipt (1 —p)" ¢ = o HI(ME—)fF.
o AJLAMEERUN N HIZUAAL: i8ny = 2(n — k + 1), ng = 2k,

n—k+1

Pa = pa(k) = {1 % Fl_a(nl,nz)}_l.

o T2, pa(So) AP RIE:

{1+n—50+1

= Fl_a(2(n—50+1),250)}_ . (55)

JRHIEN: EAR, SR



idny = 2(n — k + 1), ng = 2k, fHEF(p) := X, CLP* (1 — p)" ™% = a M)A FRE:

— -1
T—’a:Pa(k):{l+7n :Jrl/“l ,Jju.r@j}

O (FEEM: fu= 1+ 2=t = (14 Tlo) 7! Me = o(uw) = hg (2 - D).
Ma KFu ™R TFHE. Yu — 0 B, z(u) — 0.

_ n! L D o n!
f(p)_(k—l)!(n—k)!fo a-w™rd (” @1 = (k—l)!(n—k)!)

k—1 ny n—k

z(p) 1 g & 1

PN I
0 1+ %x 1+ %x 1+ n—;x

ny n—k nq
© ] e ny \n—k+1
=C (nz ) 7. no 5 da <'La Cy =C4 (i) )
T ’Vll - ni n
@ (14 31e)" (14 53e) 2
y nytno
0 ny_ n i n ny+n
= Coz 2 1(1+—11) 2 da. (n7k=—171,n+1=¥)
z(p) n2 2 2

Q@ EAPIBIEERF (nq, no) MERELEX4.1). (FE: 2p — 1, Wf(p) > 1, z(p) — 0.)
Wi, P(Fny,ny > 2(p)) = f(p), HFFn) ny ~ F(n1,n2).

@ B\ = z(pa), Blpa = (1 + 2=FEL ) =L WP(Fny ny > A) = f(pa) = a.

FN = Fy_(n1,n2).




5.1 2R Npo = 0.80. HllZ5 2 F B RRH4H R &
F0.80. HiZMEHE: n =30, so =27. K¥Ho : p < po.

ony =2(n—so+1)=8, ny=2s—0 =54
o =0.05. AWRGE|F(ny,ng) = F(8,54) MIliF{EN = 2.13.
ﬁﬁpa(so)a FH) W

(]

(]

4 -1
Pa(s0) = (1 + 27 X 2.13) =0.76 < po = 0.80.

(]

AR H o, o B 03 i 30 24 LU JEOR 250 58 i 11 R
e HEE s = 28, W4 H,).
VE: ARTREME KA R f5 A v DI B E 45 1.

=
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o B, Hy:p=>po. BE:W={Z:5() <c}, H,
S(@) = 30y @i, ¢ ML P, (S(X) < k) < o MIBKIIEESL
° pr:

() =Pp, (S < s50) = Z Cgpg(l —PO)”_i.
i=0
o HEH: W ={Z:p(@) <a}={Z:p <pa(5))}, H
Hipa(s0) MU 5 FE B ME—fiF.

S0

D Ciph(1 —po)" Tt =« (5.9)
=0

o VE: A LUK M IAE NA1 —p = q. M Hy : g < qo.
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o BuAi. Hy:p=po. IES(T) =D @i,
B W ={Z:5(Z) < 1 3L S(Z) = ca}.
1 P, (S(X) = k) < & /M BEL.
Co Py (S(X) < k) < & MK %

L )ﬂ[ﬁﬁﬁ/f iaSO = Z?:l Zj. pfﬁi\é)‘(j"j

&
<
<

p(Z) = 2min {Pp, (S < So), Py (S = So)} -

o MEH: W= {Z:p(¥) <a}.

JEHMEN: AR, SR




(3) P, TEASIE AL (CKFEA)

o Bifi. Hy:p1 <p2 Bl Ho:p1 = po.

o pi MEMATT: pi = -8;, HhS) = X, X5, Sp = 2372, Vi
o Jr%: o = D(py) = B2 FRLR) fR 8,

o HiitEn 5 “WHME" &

) DL P2 _ 1 —p2— (p1—p2)
’ pr(1=p1) | pa(1=ps)’ Vxtx '
ni + no

o Hny Ming FHE K (nipi (1 — p;) = 5)IF, & ITBURMN(0,1).
o i ik:

FRHIEN: RN, &



Wisi. Hy: p1 = po.
p; RIS p; = Lsu HRS, = Y X, Sy = 302 Y,
pr, b2 WA IER, J7%: 0? = D(p;) = P2,
*ip1 = p2 (i Hp), M
o 0% = D(p1 — p2) = D(p1) + D(p2) = (; n 12> p(1—p).
o TEo2 i, filp = mabitnaps _ 5145 ﬁ*ép

ni+ns ni+ns

P1 — P2 .
VG ) o

B W = {(&9): 0@, 9)| > 21g).

¢(7,7) =

JEHIEN: ZEARK, SR



115.2. 70 1 ARaBE 22 25 0 E RS YE40 244 % I A L O T I e . =
TN IO ISR B . IRES: ny = 5000, s; = 13 \; A
fRZ4: ng = 10000, so = 7. [A: OUEIELL R & EH EE £ 577
o Giit&: pr = =525 = 0.0026, p2 = 15055 = 0.0007.
o IIMIZHERRAT: nips (1 — p;) 43 1426.66, 6.70, $> 5.
o Muhi. Hy:pr = po. WA =3.01, (p = 0.00133.)
TmRE 45 a=0.01, 7o = 2.58 < [¢|, TE4 Hy.
o B, Hy:py <po. 1EEn =248
BRE TR a =0.01, 21001 = 2.33 <, {E41H,.
o TE0.0L/KF'F, PRALI ORI L F A7 35 22 e, 1 ke 22 2
XoF O IR BE LG 2 A7 25 1K

FHIEN: RN, &



(3) M4 k44, Fisherkfffita %ri%k

@ 51 = 2?11 Ti, 82 = 2?21 Yi, t = 81+ S2.
0 2p(i) = Ciy Cly/Chy oy BERI, p(s1) = C3 O /O T
o Bifi. Hy:py < pa, BlHp : p1 = po. plA:

pi(@ ) = D p(i), paAZ§) = Y pli).

181 1<S1
o MyBi. Hy: p1 = po. plH:
p3(.’f,37) :2m1n{p1(£qgj’), p2(f7?7)}

o JHLH: W = {(Z,9) : pi(Z,7) < a}.
o SEEEH, p(i) N R A R iH5.

pli+1) =pli)g +<f)1<n_2 Zz(i - §)+ 5 (5.19)
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$15.3. KALRAWNLRA. AL EFA—HETFn =25
RN, WU T s = 23 i 4T ny = 35 R NS, Wik
Tso =30 fF. 1A): ML RE 1A L2507

o WA MIIHRE 75 Ap:, pe. KK Ho @ p1 = po.
o t =53. p(23) = C2CP/CHTE = 0.252> (= 0.05),
NN B 3 B0 Y U0 ) 0 4 AN BB i
o plE: pi(Z, 7)) = p(23) > .
D DT
VAT ) 1 P B 7 TR
PN R T 7 DT

o fEa = 0.05 /KF¥T, Hy: p1 < pa, Ho: p1 = p2, Ho: p1 = p2
WIATEA, AL RATEHREN LRBEREEER.
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§6.6 S A I R IR M s e 26

o (RUI IZHUT e liue BARIRMNFERI A R F 2 H) 7
A (% FHIEZS 0 AR, 285 (A1 BE X AR S J g 1)

o AT AAMEUE SR A SR, ELERIRIE 73 A AT R A R L,
B ARFRETR H LA

o I AIWT— N EAX AT BN F (2)?

o A M EER IR AT A ARAT 21, i v A PR 5 AR A
TEFA AT AR R HE

o MRZAHHLT A e ML EicHE H 1.

o —MSEAEE T EI(RHELERLEAK), HED T REM 73 A S8, Pt
AT

[y
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AR A 56 /R T R 56

EEE. R H) : X MEREBAF (x).

o FAUTHE T, %t < - <ty FEEH B + 1 B,

L = (—o,t1], I = (t1,t2], -..y Im = (tm—1,tm])s Im+1 = (tm, +00).

XNIER p; = P(X € I;) ATHIF (x) Ri&.

o VE: —Mikty, -t H18p’s LLBUN, v's A KD,

o vy = WAL WHHEANE, B, M. X e I MR- 2

o #Hy AL, WY ~ p;.

o BNk W= {7:V(Z) > \}, HH, KIS iH=

m+1 m+1 2
. v 2 n (vi —np;)
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o Hy: X ~ F(x). f5EH: W= {Z:V(Z) > \}, H,

v@ -, (2-p) L i o —rpe)?

i=1 i=1
2OARARAN (p, 2 pi(1 = pi)) ~ N(pi, spi) (pi EEEURN).
lltt(— — i) \F SEBARAN(0, 1)
ALAER: fEHy T, V(X) IEEURMX(m).
MGSRAE: A = 2 (m).
T H5V(D) AT Wp BNz 0™ EARAS.
e HEF RO TR AT R B S NSRS H0,, - 0,

J”'Jf‘aﬁﬁ RAHO,'s R 0y's. Flpi = Fy(X e 1) ﬁ*é?pz
B, V(2) IR (m — k).
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Bl6.1. WEREAX. n =50, ¥ . BEX KI5,

o MK, 2 Hy : X ~ N(u,0?). 2 MRS Hu, o?

o MEMmithitn =z =15.1, 62 = 5% = 0.4325%2 KK ¥y, o2

o B¥Ef/N4.2, % K15.9. Bla = 14.05, b = 16.15.
b—a=21=03x7 Hm =6, Kla,b] Z5 N7 E.

o Gittthy;’s. BEN(0,1) M FHEER I 1Sp, = P(Y € I;),
HebY ~ N(p,6%). iV (@) = X7, Lo - 17284,

o Ex*(m —2) = x*(4) MIEFER, o = 0.05, X = 9.49.

o TEEW: V() < \. B3 H,.

o VE: FIRESH BUNMIE —IHRMERR. A T RELABUA R 20 A

MEOERZEARNF R, R A ELg. REAEL, Hin] Lo
VI 520 A ZEEANK.
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BHE. RATEDH, (BEREA N LLEIF).
WX [T R

P(Xzai)zpi, (z’=1,2,...,m+1).

o v; = Hi¥fida;, HILHIIKEL. Giit&:
m+1 2
. (vi — np;)
Vv S WP 6.1
(7) 1—21 " (6.1)

fEHy F, V(X) “itsE” EBRME(m).
VE: EAMTR A A r RIS, A F I T T
75 TE IR e LA R B T 15 7%
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$16.2. (B11.3%%). F L) E5FR AL Tn = 63 WEHEHM, £ T/EH
BRI, W ERRAERTSEYILHR?

B = = Won oA

WE| 9 10 11 8 13 12

e Hy: @zwzéizh~ﬁ=m+1ﬁm=5
o IHHV(Z) = 1.
OEX(QEWmﬁﬁﬁga=0%,%A=1LW.
Tt K(Z) < A\, #ids 5 Hy HHE.
AEEIN S B LA L.
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