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§8.1 )il (1 P2 ik

1.1, 2000F7= 5, b HERE. ANEHEEp = 55 < 3%.

B2, ZRAKEX ~ N(u,0?). Z3R: p = 155mm.




§8.1 In) @ FEvE

BI1.1. 2000F7= 5, b HEIRE. NG = 55 < 3%

o A 10MF, ME U WA (FIH: 2 = 2)

1.2, KMEKEX ~ N(u,02). ER: g = 155mm.
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1.1, 2000 7=, b IR ANEHEp = ngéiﬂ%.
o FIE10/F, MM (I = = 2)

o HTH AR ZAL.
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(ftn: & = 20% KK, ABOL).

1.2, KMEKEX ~ N(u,02). ER: g = 155mm.
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§8.1 In) @ FEvE

1.1, 2000 7=, b IR ANEHEp = ngéiﬂ%.

o FIE10/F, MM (I = = 2)
o HfittAFZAL.

it fip M.

Rrge: B2 “p < 3% &5 HOL.
(ftn: & = 20% KK, ABOL).

1.2, KMEKEX ~ N(u,02). ER: g = 155mm.
o MEI0TRACT K, BB EH 2, -, 210
o H5ffivt ANz Ab.

ﬁﬁ“%ﬁEWﬁﬁfﬁEﬁﬁﬁﬂi—aj+d.
Kot A2 5% “p = 155mm”.




Fie S AT AR R 2 A

K48 S AT AR Z A,




56 55 4 v AH R 2 Ak
o Hiftl: X ~ Fy, 0 ©. XT6 fift ! — L5k,

K48 S AT AR Z A,




K58 A AR TR 2 b

o MM X ~ Fp, 0 e ©. X0 fih—Le ki,

o Jiik: kR, FPAEHIEX, - X, ~iid. Fy.
{CTAST R NP3




Ro% S AT AR R 2 A

o MM X ~ Fp, 0 e ©. X0 fih—Le ki,

o Jiik: kR, FPAEHIEX, - X, ~iid. Fy.
R0 5 A5 THA R Z 4.

o JF{R¥Hy : 6 € .
fltn: Ho : p = 555 < 3% BHy : p = 155.




Ro% S AT AR R 2 A

o MM X ~ Fp, 0 e ©. X0 fih—Le ki,

o Jiik: kR, FPAEHIEX, - X, ~iid. Fy.
R0 5 A5 THA R Z 4.

o JF{R¥Hy : 6 € .
fltn: Ho : p = 555 < 3% BHy : p = 155.

° %':J%{FQ&H;[ = @1 = @\@0.




Ro% S AT AR R 2 A

o MM X ~ Fp, 0 e ©. X0 fih—Le ki,

o Jiik: kR, FPAEHIEX, - X, ~iid. Fy.
R0 5 A5 THA R Z 4.

o R Hy : 0 € Oy.

it Hy:p = 555 < 3% BiHg : p = 155.
o HIRBH, :0e 0, =0\
o WIS, Hy:0 €Oy Hy:0e O




Ro% S AT AR R 2 A

o MM X ~ Fp, 0 e ©. X0 fih—Le ki,

o Jiik: kR, FPAEHIEX, - X, ~iid. Fy.
R0 5 A5 THA R Z 4.

o R Hy : 0 € Oy.
it Hy:p = 555 < 3% BiHg : p = 155.
o HIRBH, :0e 0, =0\
o WIS, Hy:0 €Oy Hy:0e O
o [MIZHL%2 Hy, 24 Hy.
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56 7%
o Ly —AEE W,
i e W, WHEL(TR5E) Ho; #4 ¢ W, W Ho.




6 5 1.
o i —ANTEH W.
L e W, WHEA (TR E) Ho; 434 ¢ W, W% Hy.
o WEBMW = K TTik= 2R Hy KRS
S AR I8 U5 VA PR AR B BN AN T DUORR A A 1 7 75 B




6 5 1.
o i —ANTEH W.
L e W, WHEA (TR E) Ho; 434 ¢ W, W% Hy.
o WEBMW = K TTik= 2R Hy KRS
S AR I8 U5 VA PR AR B BN AN T DUORR A A 1 7 75 B

o R R(LI N, #RIFN): Ho NE, FE48Hy;
TEEREZE Py(X € W), 6 € Oy,




6 5 1.

o AH—AEH W.
e W, WIRL(H5E) Ho; 754 ¢ W, WS H.
o HEHMW = K Jrik= REIELHy 11 HI B 5.
S T8 UF AT 7 VE P AR RO . AN T DURR R B 1k 1 5 e 1
o R R(LI N, #RIFN): Ho NE, FE48Hy;
TEEREZE Py(X € W), 6 € Oy,
° %:%%m(uﬁxéﬁ, HBOAN): Hy IR, #3532 H.
(X

JLEEHER Py W), 6 € ©,.




(L SARr

o ath— ek w.
Bz e W, WL 5E) Ho; 257 ¢ W, W2 H,.

o HMEHW = K T7ik= RBIELH, 1A W k4.
P B iR e 77 VA PR AL PR A . AN T DR B HH 1k 4 A e B

o R R(LI N, #RIFN): Ho NE, FE48Hy;
M EP) (X € W), 0 € O.

o BT IRENR(LME Y, #IAN): Ho N, #5532 H,.
THEF Py(X ¢ W), 0 € O.

o PISRERIRMIXTSL: Hlm B AN, WA e AL




Rre 7.

o L — ATl w.
e W, WHEL(T5E) Ho; 2 ¢ W, W2 Hy.

o HEHW = I Tik= R RIELHy 1A WK,
P B iR e 77 VA PR AL PR A . AN T DR B HH 1k 4 A e B
o R R(LI N, #RIFN): Ho NE, FE48Hy;
TEEREZE Py(X € W), 6 € Oy,

o HTIETR(LMR M E, 85 IAN): Ho N, #% Hy.
THEF Py(X ¢ W), 0 € O.

o WAL RMINISL: HlE AN, WIAREIREEAL /.

o Hbr: EFHW, HRMRIESE — R RMEL o, RERERE/D
B TR RN




o (REM)KFa: Py(X e W) <a, Vo € Oy.
AFEHy NEHEFIN “Ho A
i, e AR S B RS .




o (REM)KFa: Py(X e W) <a, Vo € Oy.
AFEHy NEHEFIN “Ho A
i, e AR S B RS .

o —EUE KINAU (Uniformly Most Powerful, UMP) 5 & 43
(1) K FAa, RIEE KRR a.
(2) ZEW HRKFRa KT ERR,
MPy(X ¢ W) < Py(X ¢ W), V0 € O.
BN ZRER R, (EM R ST ERAR).




o (REM)KFa: Py(X e W) <a, Vo € Oy.
AFEHy NEHEFIN “Ho A
i, e AR S B RS .

o —EUE KINAU (Uniformly Most Powerful, UMP) 5 & 43
(1) K FAa, RIEE KRR a.
(2) HEW HBRAKFE Ao 7 ER,
MPy(X ¢ W) < Py(X ¢ W), V0 € O.
R/ ZRERINER. GERE SCT &),
o NI Py(X eW).
(2) BIPy(X e W) = Py(X e W), Y0 € O1. W IR,




o LR EHW: #HIMERE € O¢ Foy € ©139F

P@O(X eW)<a< Pgl()z eW),

TIFRWW Jytargs: 7 /L (O, ©1) 7K Aoty Tofi 14 7€ 12K




o S EW: HIMER =00 € O ﬂ:ﬂel € @1i’]ﬁ
PGO(XEW) <O‘<P91(X:EVV)7

TFRW k58 ) 7L (O, ©1 ) 7Ky ou ) T Ml 15 5 35K
o Fe R 15 e 1

(L)WRIKI- Al T 75 5E 35k

(2)WHE B HAK T A TR TS 80, 396

Pgl(XEW) SPgl(XEW), 01 € 9.
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JEAB B e 3.

o Py(XeW)<a,fe8.
B, AN B2 Hy N EAEHEI N Hy 1R




SRR B I 4%
o Py(XeW)<a,fe8.
B, AN B2 Hy N EAEHEI N Hy 1R
o HI1.6. Zjiiuie. 25X ~ N(u,0?), o THI.
= po, MZER. BN, 2R




JE BB R ik 4.
o Py(XeW)<a,fe8.
B, AN B2 Hy N EAEHEI N Hy 1R
o 1.6. ZiEAGLES. 25X ~ N(u,02), o2 A
= po, WEAR BN, 257630
o TRIFEEE: A2 1IN A L.
Ho:p < po < Hy:p> po.




JR BB ) e %

o Py(XeW)<a,fe8.
B, A Hy NEAAEHINH MR

o HI1.6. Zjiiuie. 25X ~ N(u,0?), o THI.
Hip = po, WZARL BN, 25763

o TRIFEEFE: A BT AL N R,
Ho:p < po < Hy:p> po.

o TRIFZ) A BALA M FI N TR .
Hoy:p=po o Hy:p < po.




Edivs $:52 H.
KR = 0.05 FITEEIBW: Py(X e W) < a, 0 € Oy.




Edivs $:52 H.
KR = 0.05 FITEEIBW: Py(X e W) < a, 0 € Oy.

o fHff: X eWw.
BB PRI KA.
P (X e W) = a, HItX e W R/MERF 4.




Edivs $:52 H.
KR = 0.05 FITEEIBW: Py(X e W) < a, 0 € Oy.

o % X eW.
R4 H: DERFFAKE.
Py, (X eW) =, FIX e W S&/MERFAE
o fH#i= FHULHERINHy AL
FAT ROEVE, “GFE, BURSASRAL.” AL 3 e !




Edivs $:52 H.
KR = 0.05 FITEEIBW: Py(X e W) < a, 0 € Oy.

o % X eW.
R R E AR
Pp(X e W) = a, HILX e W Z/MERFE.
o fH#i= FHULHERINHy AL
KT SAUEVE, “BH &, BUREA AL 2L 75 ]
o 7. X ¢ W.
Py, (X ¢ W) =1—a, K. EE, Py (X ¢ W) ATREHIR K.




fEdavs 2% Ho.
KN = 0.05 MITEBW: Py(X e W) < a, 6 € 6.
o L X eW.
R4 H: DERFFAKE.
Pp(X e W) = a, HILX e W Z/MERFE.
o fH#i= FHULHERINHy AL
KT SAUEVE, “BH &, BUREA AL 2L 75 ]
o 7. X ¢ W.
Py, (X ¢ W) =1—a, K. EE, Py (X ¢ W) ATREHIR K.
o Hi= AiEfi= AR H) ARAL.
B+ AUEHRER W Hy L, Fit— 2R, s & e,




§8.2 N-P 5| BLFILLIA LU AS 56

X ~ Fy, © = {00,61). Ho:0 =00 Hy:0=0,.
FEH2.1. Neyman-Pearson 5|2 (LLIELERNH):




§8.2 N-P 5| BLFILLIA LU AS 56

X ~ Fy, © = {00,61). Ho:0 =00 Hy:0=0,.
FEH2.1. Neyman-Pearson 5|2 (LLIELERNH):

o WRKHL(Z,0) = [T}, f(:,0).




§8.2 N-P 5| BLFILLIA LU AS 56

X ~ Fy, © = 1{00,01). Ho:0 =00 Hy:0=0,.
FEH2.1. Neyman-Pearson 5|2 (LLIELERNH):
o BUALL: HZGH, KT M Hy AEFE,




§8.2 N-P 5| BLFILLIA LU AS 56
X ~ Fy, © = {60,601}, Ho:0 =00 < Hy :0 =6,
FEH2.1. Neyman-Pearson 5|2 (LLIELERNH):
o MURBRHL(Z,0) = [TiL, f(x:,0).
o WURLL: ZEGU, KT M H, FAH.

o MEHARA: W=W,, ={Z: L7 01) > \NL(T,0)}.




§8.2 N-P 5| BLFILLIA LU AS 56
X ~ Fy, © = {60,601}, Ho:0 =00 < Hy :0 =6,
FEH2.1. Neyman-Pearson 5|2 (LLIELERNH):
o MURBRHL(Z,0) = [TiL, f(x:,0).
o WURLL: ZEGU, KT M H, FAH.

o MEHARA: W=W,, ={Z: L7 01) > \NL(T,0)}.
o WRHmACTFiEN: Py (X e W) =, L(Z, 00) = a.




§8.2 N-P 5| BLFILLIA LU AS 56
X ~ Fy, © = {60,601}, Ho:0 =00 < Hy :0 =6,
FEH2.1. Neyman-Pearson 5|2 (LLIELERNH):
o MURBRHL(Z,0) = [TiL, f(x:,0).
o WURLL: ZEGU, KT M H, FAH.

o MEIRAL: W =W, = {Z: L(Z 61) > NL(Z,0)}.
o WRHmACTFiEN: Py (X e W) =, L(Z, 00) = a.
o W =W,, /K Ha KIUMP 7 5E K.




§8.2 N-P 5| FEAMLLIA LLAS 56
X ~ Fy, ©={00,61). Hy: 0 =060 < Hy : 0= 61.
FEH2.1. Neyman-Pearson 5|2 (LLIELERNH):
o BURMEL(Z,0) = [T~ f(x:,0).
o MURLL: 2GS, KT M Hy A,

o WK W=W,, ={Z: LT, 61) > \L(Z,00)}
o WRHmACTFiEN: Py (X e W) =, L(Z, 00) = a.
o W =W, 7KV Ha FUMP 15 5E 1.
o MUSALL T & H= IR LLAT S




N-PEIFEIGIEN. W = {7 : L(Z, 61)> A\ L(Z, 6o)}.




N-PEIFEIGIEN. W = {7 : L(Z, 61)> A\ L(Z, 6o)}.

o KFEHa: Py (X eW) =Py (X eW) =a,




N-PEIFEIGIEN. W = {7 : L(Z, 61)> A\ L(Z, 6o)}.

o KFHa: Py (X e W) = Py, W) = a,

(X
o WUIES IR E’J#‘Eﬂiiw W IV /b,
BIPy (X ¢ W) < Py (X ¢ W)
)

)

HIPy) (X e W)= Py, (X eW),
HIPy (X € W\W) > Py, (X € W\W).
HIBW W %)




N-PEIFEIGIEN. W = {7 : L(Z, 61)> A\ L(Z, 6o)}.

o K Ha: Py (X e W) = Py, (X
o %ﬁ,@m%_ﬁ%ﬁmmzw W IV /b,
BIPy (X ¢ W) < Py (X ¢ W),
Py (X e W) = Py, (X e W),
1Py, (X € W\W) = Py, (X e W\W).
GUERW A W HIHER)

) «,

o Kili= SW\W L(f, Ql)de Ao SIV\W L(f, Go)df
A= i,y L(E 0)dE< N §p,,, L. 00)dF




N-P3| B HER]. W = {& : L(Z,01)> \L(Z, 60)}.
o KFHa: Py (X e W) = Py (X
° %‘%%iﬁfﬁ:%%i%ﬁ@%%%l(i Ho), W HIELW /).
BIPy, (X ¢ W) < Py, (X ¢ W),
HIPy) (X e W)= Py, (X eW),
B Py, (X € W\W) > Py, (X € W\W).
HIBW W %)
o fEil= g L(@,00)dE> \o §y,\ i L(T, 00)dT
Hiill= §g yp L(Z, 01)dT< No S L(, 0)d

) a,

© Jyniw L(Z, Qo)di: S E(f,@)df
B Py, (X € W\W) = Py, (X € W\W)
(=a— Py (X eWnW)).




$12.1. X ~ N(p,1). RIRERIFBHy : p =0 Hy:p=2
7K Aa = 0.05 FIUMP 75 &35,




B12.1. X ~ N(p,1). RIBEKIEFEHHy : p =0 Hy o p=2
fK17KF- Ao = 0.05 FIUMP 75 & 12K,

¢ 7 L DR
o ISR R EL: L(I, )= e 2 1

-1 z;—2)?
L(f,&l) = 1ne 3 21




B12.1. X ~ N(p,1). RIBEKIEFEHHy : p =0 Hy o p=2
fK17KF- Ao = 0.05 FIUMP 75 & 12K,

° 1&5\)\“&?& L(f,eo) 1 € 221 125

L(Z,01) = 5=
o MWURLL: L@0) _ 330, (e3-(ei-2)?)

L(Z,00) —




B12.1. X ~ N(p,1). RIBEKIEFEHHy : p =0 Hy o p=2
K17 Na = 0.05 FIUMP 75 & 15,

° 1&5\)?@@ L(f,eo) = 1 € 221 125

1 V2r
L(f, 91) = ﬁefi i (i—2)? ,

o BUARLL: L xal) 622 (I —(z:—2)? )

° miﬁﬂi%i. Uﬁ).%l:l:> A BIYE (22 — (2 — 2)?) > A,
B (4o —4) > X, BIW BISRBON{T - 2 > A} .




B12.1. X ~ N(p,1). RIBEKIEFEHHy : p =0 Hy o p=2
K17 Na = 0.05 FIUMP 75 & 15,

° 1&5\)?@@ L(f,eo) = 1 € 221 125

1 V2r
L(f, 91) = ﬁefi i (i—2)? ,

o BUARLL: L xal) 622 (I —(z:—2)? )

° miﬁﬂi%i. Uﬁ).%l:l:> A BIYE (22 — (2 — 2)?) > A,
BT (4o —4) > A\, BIW BORADN{Z 2 > A} .
o HM: Hy MMER, Ktz Kt % < Ho.




Bi2.1. X ~ N(u,1). RIGEAIEFEHy : p =0« Hy:p=2
fK17KF- Ao = 0.05 FIUMP 75 & 12K,

o BUREEL L(Z,00) = —Awe 7 Zim1 7,

2m
67% Z:'l:1(xi*2)2

ﬂ

)

L(Z,01) =

o fUSALL: L xal; = 622 (1’ —(z;—2)? )

o TEMEAL: SR> A, BIYT | (22 — (25 — 2)%) > A,
BIST | (4o —4) > N, BIW B {7 2 > A} .

o HM: Hy MIMEK, Hitkz Kut# < Ho.

o RHFEAKFa kTN Py (X > \) = .
TEM®Hy R, X ~ N(0,2), Bly/nX ~ N(0,1).
Py (X > \) = P(Z > M\/n) = 0.05, EEHA\/n = 1.65.
MW = {Z: T > 1.65/4/n}.




