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� ©
�!W�K(�K�22©, z�2©).

(i). �X1, . . . , Xn�5gN(µ, σ2)iid��§Këêeµ�MLE� .

(ii). gt©Ù�F©Ùm�'X�µ ¶�n→∞�, F (m,n)�4�©Ù/ª�µ .

(iii). �φ(x)�'ub�H0 : θ ≤ θ0 ↔ H1 : θ > θ0�Y²α�UMPT§K§�ü��`5�µ

Ú .

(iv). �X1, . . . , Xn�5g��©ÙN(µ, 1)�iid��§K'ub�H0 : µ = 0↔ H1 : µ 6= 0�Y²

�α�UMPUu��φ(x) =

{
1, ,

0, ÄK,
§�Óu��oNwÍ5u�¥� u�.

(v). �X1, . . . , Xn�5g��oNN(µ, σ2)�iid��(σ2��)§Këêµ ��&Y²�1− α��&«m�

, §�Óuü����oNwÍ5u�¥� u�.

(vi). �X1, . . . , Xn�5gN(0, σ2)�iid��§Kσ�UE���e.�µ .

(vii). éu��ëêθ, ±I(θ)PoN�Fisher&Eþ§K3�½^�e§Äun�iid���θ�MLE θ̂n�

4�©Ù/ª�µ .

� ©
�!(12©)�X1, . . . , Xn+1�5gN(µ, σ2)�iid��§PX̄k =

∑k
i=1Xi/k, S

2
k =

∑k
i=1(Xi −

X̄k)
2/(k − 1). y²µ�3~êc§¦c(Xn+1 − X̄n)/Sn�Ä�©Ù�t©Ù§¿¦~êc.
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� ©
n! (14©)���X1, . . . , Xn�pÕá§�Xi ∼ N(iµ, 1). ¦µ�UMVUE9Y²1− α��&«
m.
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o!(12©) �X1, . . . , Xm�5gN(µ1, σ
2)�iid��§Y1, . . . , Yn�5gN(µ2, 4σ

2)�iid��(σ2�
�)§����Õá.

(i). Äu���§�Ñσ2��Ð�:�O¶

(ii). ¦H0 : µ1 = µ2 ↔ H1 : µ1 6= µ2�Y²�α�wÍ5u�.
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Ê!(13©)�X1, . . . , Xn�5gäkXePDF f(x, µ) = exp{−(x − µ)}I{x≥µ}�oN�IID��,
Ù¥µ ∈ R�ëê§a,��b�� H0 : µ = 0↔ H1 : µ 6= 0.

(i). ¦ÚOþ2nX(1)�°("©Ù¶

(ii). ¦b�H0 ↔ H1�Y²α�q,'u�¶

(iii). ¦ÚOþnX(1)�4�"©Ù.
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8!(10©)éuXeü�b�

H0 : θ ∈ Θ0 ↔ H1 : θ ∈ Θ1, � H01 : θ ∈ Θ01 ↔ H1 : θ ∈ Θ,

Ù¥Θ01 ⊂ Θ0. y²µXJφ(x)´b�H0 ↔ H1�Y²α�u�§�´b�H01 ↔
H1�UMPT§Kφ(x)�´b�H0 ↔ H1�Y²α�UMPT.

� ©
Ô!(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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� ©
l!(5©) �X1, . . . , Xn�5gN(0, 1)�iid��, ½ÂµU =

∑n
i=1X

2
i , Vi = X2

i /U, i = 1, 2, · · · , n.
y²µ U�(V1, . . . , Vn)Õá.
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