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� ©
�!W�K(�K�20©, z�2©).

(1) ��ÅCþX ∼ E(λ)§�éu�½�~êa, b, aX ∼ χ2(b). K(a, b)=( , ).

(2) �X ∼ t(n), KX2�©Ù� , �ÙgdÝ�( ).

(3) ü:©Ùx{b(1, p), p ∈ (0, 1)}��ê.©Ùx�/ª�µ , Ùg,ëê�
mΩ= , Ù÷���Ï´ .

(4) �X1, . . . , Xn�5g��oNN(0, 1)�iid��§PX̄ =
∑n

i=1Xi/n, T1 =
∑n

i=1X
2
i , T2 =

∑n
i=1(Xi −

X̄)2, KVar(T1)= §Var(T2)= .

(5) �X1, X2, · · · , Xn�5g,ëê©Ùx{f(x, θ), θ ∈ Θ ⊂ R}�iid��§K3�½^�e, 4�q,�

§��Ü)θ̂�4�©Ù�µ
√
n(θ̂ − θ0)

L−→N(0, ), Ù¥θ0�ý�.

(6) �X ∼ F (m,n), Kéu�½�m§�n→∞�, mX�4�©Ù�µ .

� ©
� !(10©) � Ú O þT (X)� , ë êθ� � O § é u � ½ � ~ êa, b§ PS(X) =

a, T (X) < a,

T (X), a ≤ T (X) ≤ b,

b, T (X) > b.

. y²: MSE(S) ≤ MSE(T ).(ëê�mΘ ⊂ [a, b])
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n!(16©)�X1, X2, . . . , Xn´5gþ!©ÙU(0, θ)�iid��§Ù¥θ > 0���ëê.

(i). (3©)¦θ�Ý�O§¿P��θ̂M¶

(ii). (5©)¦θ�MLE§¿P��θ̂ML¶

(iii). (8©)ln��¡'�þãü��O�`�.
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o!(12©) �X1, . . . , Xn�5g��©ÙN(µ, 1)�iid��§±Φ(x)L«IO���CDF.

(i). y²µE[Φ(X1)] = Φ(µ/
√

2);

(ii). ¦Φ(µ)�UMVUE.
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Ê!(20©)�X1, X2, · · · , Xm�5gN(µ1, σ
2
1)�iid��§Y1, . . . , Yn�5gN(µ2, σ

2
2)�iid��§

����Õá.

(i). ¦µ1 − µ2, σ
2
1/σ

2
2�UMVUE;

(ii). �σ1 = σ2 = σ�, ¦σ29(µ1 − µ2)/σ�UMVUE.
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8!(10©)�X1, X2, · · · , Xm�5gN(µ1, σ
2)�iid��§Y1, . . . , Yn�5gN(µ2, σ

2)�iid��§
����Õá§Ù¥µ1, µ2, σ

2þ��. ¦µ1, σ
2�Y²1− α��&«m.
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Ô!(12©) �X1, . . . , Xn�5gGamma©ÙΓ(1, λ)�iid��. ¦λ−1�MLE§¿y²Ù�ÜÃ 
5.
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