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(1) ��ÅCþX ∼ Γ(α, λ)§Kéu�½��~êc§cX ∼ §E(X)= .

(2) éu�½�α > 0§�m 6= n§KF (m,n)�þýα© ê�F (n, m)�þý© êm�'X�µ .

(3) ©ÙΓ(α, λ)�PDF� !A�¼ê� .

(4) �X1, . . . , Xn�5g��oNN(0, σ2)�iid��§K'uσ2�UE���e.�µ §σ2�UMVUE� .

(5) �X1, X2, · · · , Xn��|5g��©ÙN(µ, σ2)�iid��§K µ
σ2�MLE� .

(6) �X1, . . . , Xn�5goN©Ù�F (x)�iid��§²�©Ù¼ê�Fn(x)§Kéu?��x, E[Fn(x)]= !

Var[Fn(x)]= .

�!)�½y²K£7��K§�80©¤

(7) (12©)�X1, X2, . . . , Xn´5gþ!©ÙU(0, θ)�iid��§Ù¥θ > 0���ëê.

(a) ¦θ�MLE¶

(b) �yþãMLE�¿©��ÚOþ§¿¦θ�UMVUE.

(8) (10©) �X1, . . . , Xn�5g�ê©ÙE(λ)§=Γ(λ, 1)�iid��§¦1/λ�Y²�1− α��&e�.

(9) (12©)�X1, X2, · · · , Xm�5gN(µ, σ2
1)�iid��§Y1, . . . , Yn�5gN(µ, σ2

2)�iid��§����Õá§Ù¥σ2
1 , σ2

2þ

®�. ¦µ�UMVUE9Y²1− α��&«m.

(10) (12©)�X1, X2, · · · , Xn�5gPDF�f(x, θ) = θxθ−1(0 < x < 1)�iid��§Ù¥θ > 0. -T (X) = −
∑n

i=1 log(Xi)/n.

¦− log(X1)�PDF§¿y²T´1/θ�k��O.

(11) (12©)¡�ÅCþX�©Ù'uµé¡§XJÙPDF f(x)÷vµf(µ + x) = f(µ− x). y²µ

(a) XX�©Ù'uµé¡§KE(X) = µ¶

(b) XX1, · · · , Xn�5g,é¡oN�iid��§�oNn�Ý�3k�§KÙ��þ������Ø�'.

(12) (12©) �X1, . . . , Xn�5gPareto©Ù�iid��. PT (X) =
∏n

i=1 Xi. y²µ2α(log T − n log θ) ∼ χ2(2n).

(Pareto©Ù�PDF�µαθαx−(α+1)I{x≥θ}.)

(13) (10©)�X1, . . . , Xn�5goNX�iid��§�E(X2)�3§Ky²µ 2
n(n+1)

∑n
i=1 iXi´E(X)��Ü�O.
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