=

o I, Hy:0ec Oy« Hy:0¢c0Oy.

o RuIR ik, HEHW
o (REM)KFa: Py(X eW) <a, Vo e 0.
PEI 58— AR “Hy VR HEHIN “Ho J9IR B,

o UMPTHEIH: Py(X ¢ W) < Pp(X ¢ W), V0 € O1.
JEBRIN S R IR R

o LMRLLAGIE: W = {Z: L(F,01) > Mo L(F,0)}.




§8.3 LSRR (1 Aar 5
E X 3.1. BSHUREOR T SARX RN
f(2,0) = S(O)h(z)exp{C(O)T ()}, 6eO.

Hrho NIXIE, C0) M.
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§8.3 LSRR (1 Aar 5
E X 3.1. BSHUREOR T SARX RN
f(2,0) = S(O)h(z)exp{C(O)T ()}, 6eO.

Hrho NIXIE, C0) M.

o TREURS(0)h(x) exp{X; Cr(0)Tk(x)},
PB-UEERHA2+44.3, UMVULEH, m N0 HSEINEL
WAEm = 1, S5
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§8.3 LSRR (1 Aar 5
E X 3.1. BSHUREOR T SARX RN
f(2,0) = S(O)h(z)exp{C(O)T ()}, 6eO.

Hrho NIXIE, C0) M.

o fREURS(0)h(z) exp{3;L, Cr(0)Tk(z)},
FLEEH4.244.3, UMVUfhTE, m A0 HSEAEL
WAEM = 1, BS54

o IEHE: X ~ N(u,0?), c*UUH1. 0 =p

2 2pwdp? 2 12

R 12 i S T W [

T e 2 = e 2 e 2 € .
f( H) V2mro? 7 V2mro? 7 = 7

C(0) = Hp KT i, © =R




§8.3 HLZ AU o (R A6
EX3.1. BMSHEREUR 15 BARXIEEN
f(z,0) = SO)h(x)exp{C(O)T(x)}, 6€®O.

e NIXIE, C(0) fHH.

o FRERS(0)h(2) exp{34L, Cr(0)Tk(2)},
FLEEH4.244.3, UMVUfhTE, m A0 HSEAEL
WAEM = 1, BS54

_$2—2px+u 1 /J42 1 2 M

-5 ——=z
202 = ——e 20‘26 202 602 .

_ 1
Flo.p) = Fze = Vane?
C(0) = jop K p i, © = R

o Al 0 UK, T(x) MOR(ERE3.3). fl: p MUK, z K.




BB A 56 ] AL
(1) Hy:0 <0y« Hy:0> 0, (2) Hy:0>=00)— Hi:0 <86
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BRI BB, 565 i)
(1) Hy:0 <0y« Hy:0> 0, (2) Hy:0 =00 Hy:0<6,.
o RMANATHEE f(x,0) = S(O)h(x) exp{C(0)T(x)}, © X A].
(FEri: 6 BUER, T(x) #0K.)
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B AR I 1
(1) Hy: 0 <60y < Hy :0 >0, (2) Hy: 0 =0y < Hy: 0 < .
o MUNAMEE S (2,0) = S(0)h(x) exp{C(0)T(x)}, © ZIXIH].
(K s: 0 BOK, T(x) #K.)
o MW K
(1) {Z: 20 Tlwa) > ¢}, (2) {7 X7 T(wa) < e}
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BRI BB, 565 i)
(1) Hy: 0 <0g < Hy:0> 0y, (2) Hy:0 =0y < Hy: 0 <06
o MUNAMEE S (2,0) = S(0)h(x) exp{C(0)T(x)}, © ZIXIH].
(FEri: 6 BUER, T(x) #0K.)
o MEBW A
(1) {7 : 255 Twe) > ¢, (2) {7 : 255, Tw) < ¢}
o FPy(X eW) = a, MW FEHI BB BRI 1 BRI 7K P Ao
FIUMP 15 7€ 5 (7€ #3.4).

Lk §8.3, 8.4



=0 ()R EEESAN; (2)E B EEEA; (3)REa Ke.

#13.2. X ~ N(u,0?), 0% BHI(= 1.21), ME6EIET.
=30 AR, [ Bk F Ao =0.05, &5 LT ?
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=0 ()R EEESAN; (2)E B EEEA; (3)REa Ke.

#13.2. X ~ N(u,0?), 0% BHI(= 1.21), ME6EIET.
=30 AR, [ Bk F Ao =0.05, &5 LT ?

© Ho:p<po=30< Hy:pu>pg. (BiiEAEHEE).

Lk §8.3, 8.4



= (DRI EA; (2)5 BTN (3)RHEa Ke.
$13.2. X ~ N(u,0?), o? EHI(= 1.21), MF6 L.
=30 AR, [ Bk F Ao =0.05, &5 LT ?
© Ho:p<po=30< Hy:pu>pg. (BiiEAEHEE).
o flx,p) = S(wh(x)es>", T(x) = x.
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= ()R A (2)BHEEIER; 3)RHEa Ke.
$13.2. X ~ N(u,0?), o? EHI(= 1.21), MF6 L.
=30 AR, [ Bk F Ao =0.05, &5 LT ?

© Ho:p<po=30< Hy:pu>pg. (BiiEAEHEE).

o flx,p) = S(Wh(x)ew2”, T(x) = .
oW ={Z:>"  x;>c}

Lk §8.3, 8.4



=& (DAL (2) 5 EEEIEN; (3)REa Ke.

#13.2. X ~ N(u,0?), o EHI(= 1.21), M6 EiEz.
=30 AR, [ Bk F Ao =0.05, &5 LT ?
© Ho:p<po=30< Hy:pu>pg. (BiiEAEHEE).
o flx,p) = S(wh(x)es>", T(x) = x.
oW ={Z:>"  x;>c}

o Py(XeW) =P, (vnit >3 = P(Z> &) = a.
AR = 1.65. K EHRE AW = {7 /nTL2 > 1.65}.

Lk §8.3, 8.4



=& (DAL (2) 5 EEEIEN; (3)REa Ke.

#13.2. X ~ N(u,0?), o BEHI(= 1.21), M6 EHEz.
w =30 WG, 1) WK N = 0.05, ZHEAT LA ?
@ Hy:pu<po=30< Hy:p>pog (BilEAGHMSE).
o flz,u) = S(h(x)es", T(x) = .
oW ={Z:>"  x;>c}
o Py(XeW) =P, (vnit >3 = P(Z> &) = a.
HERAFE = 1.65. BHEEHE AW = {7 : /n"F0 > 1.65}.
o fRNHHE: nPte = 2212, & Hy. W) |
“—HARE TR, ST LORRE M 15 TR A5 iR,
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%13.3. X ~ N(u,02), p BHI(= 3), MBI EHE7( W 15P.383).
o < og = 0.005 WM&, 17 WK Ha = 0.05, =& HEHK?
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%13.3. X ~ N(u,02), p BHI(= 3), MBI EHE7( W 15P.383).
o < og = 0.005 WM&, 17 WK Ha = 0.05, =& HEHK?

0H0202>a§<—>H1:02<0(2).
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%13.3. X ~ N(u,02), p BHI(= 3), MBI EHE7( W 15P.383).
o < og = 0.005 WM&, 17 WK Ha = 0.05, =& HEHK?

0H0202>a§<—>H1:02<0(2).

o f(z,0%) = = exp{—gz(x— )}, T(x) = (v — p)*.

C(0) = — 52z fE0? € (0,00) fHEHY.

Lk §8.3, 8.4



%13.3. X ~ N(u,02), p BHI(= 3), MBI EHE7( W 15P.383).
o < g = 0.005 W&, 11: BTN = 0.05, £5HEHK?
° HO:U2>U§<—>H1:02<08.
o f(x,0%) = ﬁ Xp{—gez (v — )}, T(x) = (x — p)*.
C(0) = — 5% 1Eo? € (0,00) MEHE Y.

o o2 MK, T(x) MK, HAEERW = {7 X0, (zi — p)? < ¢}




%13.3. X ~ N(u,02), p BHI(= 3), MBI EHE7( W 15P.383).
o < oo =0.005 W& 1 WAKF Ao =0.05, &EEH?

0H0202>a§<—>H1:02<08.

° f(z,0%) = ﬁ xp{—goz(z — p)*}, T(x) = (v — ).

C(0) = — b 0 € (0,00) P A&,
o o WK, T(x) MR MAEEHW = {T: 31, (2 — p)* < c}.
° PO'%(X € W) = PJ%(Z?:1<M)2 < E) = P<X2(n) < 6) = Q.

g0

HERMC =332 W= {7 5 YLy (2 — p)® < 3.325}.




%13.3. X ~ N(u,02), p BHI(= 3), MBI EHE7( W 15P.383).
o < ap = 0.005 MG, 7 WK Aa = 0.05, 275542

0H0202>a§<—>H1:02<08.

o f(,0%) = oy exp{—gha(a — )%}, T(x) = (& — )”.

C(0) = — 52z fE0? € (0,00) fHEHY.
o 02 BK, T(z) Mk, HAEHW — (7: 3 (2 — 0)? < c}.
@ PO'%(X eW) = PJ%(Z?:I(%)Q < E) = P<X2(n) <¢) =a

BRAGE = 3325 W= {T: 5 2 (; — p)? < 3.325}.
0

o FRANHHE: fg Y (i — p)? = 13.2563 > 3.325, #M¥EZ Ho.
AR C B, BT A AREER. H... 45",
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%13.3. X ~ N(u,02), p BHI(= 3), MBI EHE7( W 15P.383).
o < ap = 0.005 MG, 7 WK Aa = 0.05, 275542
° H0:02>U§<—>H1:02<08.
o f(z,0%) = = exp{—gpz(z — p)?}, T(w) = (v — p)*.
C(0) = — 52z fE0? € (0,00) fHEHY.
o o2 R, T(x) K. MAEHW = {7 : D7 | (2 — p)* < c}.
o Pa(XeW) =P (Ft)? <) = P(X*(n) <&) = .
MRME=3.325. W= {F: ?18 (2 — p)? < 3.325).
o FRNHE: fg S (i — p)? = 13.2563 > 3.325, 52 Hy.
AR E BB, BAT A RE TR, .. 458 AR50,

o BUHMBHy: 0 =0y« Hy:0+# 0y (EFL3.6+3.7, W)
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§8.4 |7 UABMAR LR I AN S T IE S B A S HUN I 56

= TR LEAS B 1 B AR
RS Hy:0€ Oy« Hy:0€ 0.
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§8.4 I IR LLAS I8 AN 56 F IE A& AR S EUN A 56
= TR LEAS B 1 B AR
RS Hy:0€ Oy« Hy:0€ 0.

o WISRELASEG: Hy: 0 =0y Hy : 0 = 6.
W= {f : L(l_", 91) > )\oL(f, 90)}

Lk §8.3, 8.4



§8.4 |7 UABMAR LR I AN S T IE S B A S HUN I 56

— TR LA B Y AR

k@  Hy:0€©g « Hy:0€ 0.

o ISRELKGEG: Hy: 60 =6y «— Hy : 0 = 0.
W = {Z: L(Z,61) > Mo L(Z,60)}.

o J7 X BMIR LLAS Be:
Hmaxgeo, L(Z,0) & L(T,0p);
Fmaxgee L(Z, 0 L(Z,01).
HE:— MOy 20 MELE, maxgeo, L(T,0) = maxgeo L(Z,0).

Lk §8.3, 8.4



§8.4 |7 UABMAR LR I AN S T IE S B A S HUN I 56

o T SUBIAR EAR B 1 AR
ks F l: Ho:60€ Oy« Hy:0€ 0.
o ISRELKGEG: Hy: 60 =6y «— Hy : 0 = 0.
W = {Z: L(Z,0,) > ML(Z,0)}.
o J7 MR LAY
Hmaxgeo, L(Z,0) & L(F, 0p);
Fmaxgee L(Z,0)RE L(Z,01).
H:— 0o 20 HIMEYLE, maxpco, L(T,0) = maxgeo L(Z,0).
o 0, 6 530 € O F16 € © [ RIBIRfE T
RN (Z) = L(Z,0)/L(Z, 0o).
7 AR TS SE IR = {7 M(@) > ¢}, ikefifg

sup Py(X e W) = .
96@0




AP P B i) 8
— IES SR

(1) o® B&1;  (2) o® KA.
=, IEABE TR

MO, KT MW IER A S H0a 56
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T ERBEX ~ N(p,o®) HlHp
(1) o2 E50, K% p.
ﬂjﬂl\[ﬂ@ HO:/’L:/'LOHHI:M#/JO.
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T ERBEX ~ N(p,o®) HlHp
(1) o2 E50, K% p.
ﬂﬁll\'ﬂ@ HO:/’L:/'LOHHI:M#/JO.

o HNBMAMGTE: 4 =z, fio = po.

Lk §8.3, 8.4



o ESREX ~ N o?) Bl 0%
(1) o2 T5n, K% u.
ﬂiﬂl"ﬂi"@: Ho L= Uy <> H: w7 po-
o BAMAMT: o =%, fio = po.
o fURLL:

(T3, exp{—gpz ity (2i — 2)%}

—» L(f7 ,&) 2o
\NZ) = B -
= L@ T () bl ok S — o))

_ ear X (@m0~ (@i-)?) _ gnluo—)?

%(ﬁ(i;uo) )2.

Il
o
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L EABEX ~ Ny, 0?) Bl ks
(1) o2 T5n, K% u.
ﬂiﬂl"ﬂi"@: Ho L= Uy <> H: w7 po-
o BAMAMT: o =%, fio = po.
o fURLL:

L@ p) (e ez il (@i — 2)%)

@) =

L(%, f10) (g )" exp{—gaz Xy (i — p0)?}

2mo
_ oz Y (@imn0)?-(2i-2)?)

1 (ﬁ(fﬂto) )2.

o

1 _
— ezafzn(ﬂo—x)2

Il
Q)
|

o TEMATW = {7: A(&) > ¢}, W& : M) > &,
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L EABEX ~ Ny, 0?) Bl ks
(1) o2 T5n, K% u.
ﬂiﬂl"ﬂi"@: Ho L= Uy <> H: w7 po-
o BAMAMT: o =%, fio = po.
o fURLL:

L@ p) (e ez il (@i — 2)%)

@) =

L(%, f10) (g )" exp{—gaz Xy (i — p0)?}

2mo
_ oz Y (@imn0)?-(2i-2)?)

1 (ﬁ(fﬂto) )2.

o

1 _
— ezafzn(ﬂo—x)2

Il
Q)
|

o TEMATW = {7: A(&) > ¢}, W& : M) > &,
o Wiia Ke. Py(X e W) = P(|Z] > &) = o

Lk §8.3, 8.4



(1) o &5, ki p.
BARE: Ho:p < po < Hy:p > po.
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(1) o &5, ki p.
BARE: Ho:p < po < Hy:p > po.
{ z, %j < Jos

o HRMMMETH: 4=z, ig = e
Ho, HIT > .

Lk §8.3, 8.4



(1) o &5, ki p.
BARE: Ho:p < po < Hy:p > po.

e T, AT < o,
o IR j = 7, Mo={ Ho

1o, %f > [o-
, , L, #HT < o,
° /Tu\ﬁjﬁtt A(m) = 1(\/5@*#0))2 G
e2 o , T > .

Lk §8.3, 8.4



(1) o2 50, K% u.
BARE: Ho:p < po < Hy:p > po.

o AR i = T, fig =

, , L, #HT < o,

] M?jﬁtt /\(x) = { l(\/ﬁ(;i—uo))g e
€2 o , A .
{

Lk §8.3, 8.4



(1)

(]

o? BN, K.

BARE: Ho:p < po < Hy:p > po.

BOMSRAE f = 7,

T:NT) >c}, He>1
T:x<pppcW. TRV < po,

PM W)F B <) B <0 2 12

={z: x>u0,]%|>c} {z: )>c}.

Hir: Wi RKe Ke HHEP(X e W) < a, Vu
VX =po) o 2y V(X —p) V/n(po—p)
,U( o ) M( o >c + o )

max, <, PN(X eW)=P(Z>¢) =a.




(2) 02 K0, Kol
X2 7] Hy:p=pg< Hy:p# pp.
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(2) 0% KA, K p.

XAV Hy:p= po <> Hy : pu # po-
o AU o=z,
6% = L3 (xi — )% = £ 2L (2 — 2)?,
fio = Ho, &8 = %Z?:l(% — fi0)* = %ZZL:I(:CZ — po)*.
L(0) = (o exp{— g S0, (01— ) = (s et
)leT 3.

L(Bo) = (ks

Lk §8.3, 8.4



(2) 0% A, Ko,
XULFIRE:  Ho: p= po < Hy:p # po-

o T KUM= 7,
2 =

52 = %Z?:I(xl —p)* = %Z?ﬂ(xz - 7)27
fio = o, &8 = %Z?ﬂ(% - ﬂ0)2 = %Z?ﬂ(%’ - NO)Q'
L(0) = (7 )" expi{—gm iy (w5 — )*} = (S)"e 2

L(B0) = () 5.

R = 0 " 62\ n
o fLIFALL: ANT) = If/((f;é?) ((i))n _ (&73)2.
) 50

Lk §8.3, 8.4



(2) 0% KA, K p.

XGH B Hy:po= po < Hy @ # po-
o AU o=z,
6% = 230 (e — )% = 5 X0 (i — B)?,
fio = Ho, &8 = %Z?:l(% — fi0)* = %ZZL:I(:CZ — po)*.
L) = (o )" exp{—5mz i (w1 — 1)*} = (=) 2

L(fo) = (555 )me &,
1

N . z.0 1yn 52.n
o AL A(@) = 250 — [P0 - ()%,
o TRHIMW = (#: 3 > o).
%Z?ﬂ(%‘ - MO)2 = %Z?:1(xi - 5)2 + (po — 3‘5)2,
6§ = 62 + (2 — mo)?,
s o= s =1+ LW ={7:T%> &

(n=1) n—1 2ui=1 (x;—x)2

o

Lk §8.3, 8.4



(2) 0% KA, K p.

XGH B Hy:po= po < Hy @ # po-
o AU o=z,
6% = 230 (e — )% = 5 X0 (i — B)?,
fio = Ho, &8 = %Z?:l(% — fi0)* = %ZZL:I(:CZ — po)*.
L) = (o )" exp{—5mz i (w1 — 1)*} = (=) 2

L(B0) = () 5.
1

o BUARLL: A\(Z) = LLg};?) _ ((3; _ (%3,

e pY
o THEHRMW = {7: 35§ > ¢}
i D (@ — po)® = 5 X (23 — 2) + (po — 7).
Eﬂé‘% =6"+ (‘CE - /1’0)2’
o _

%=1+ _n(@—pio)” =1+ LW ={7:T%> &

& @n—l ’L':l(ri_j)2

o

o Wifa Ke. Py(X eW) = P(T2, > @) = a.

Lk §8.3, 8.4



(2) o2 HH1, Kolp.
FARE: Ho:p=po < Hy:p < po.

Lk §8.3, 8.4



(2) o2 HH1, Kolp.
FARE: Ho:p=po < Hy:p < po.
o BB =z, 62 = LY (o1 — D)2,

T, HT =, | .
fio = _ 68 = 7 2= (@i — fu0)?
Mo, T < .




(2) o2 FH1, K.
FARE: Ho:p=po < Hy:p < po.
o AWM 4 =7, 6% = L3 (5 — D)%,
I, T =po, X
fio = e 5h = %Z?:l(mi — fi0)?
Mo, T < .
= po,

< po-

—~ =

Q&‘ QP >

T
BT

(=N}

n
)2,

o MLUREL: A(Z) = {

§8.3, 8.4



(2) 0% RFI, Kl p.
FARE: Ho:p=po < Hy:p < po.
o Efj(ﬂ)\ﬁk’fﬁﬁ‘ =z, 62 = n izl(xi - x) )

X T, HI=po, X
flo = B 6% =130 (@i — fug)?
Mo, T < .

o LUAHL: A(Z) = { zgg)n
o TIEHEMW = {7 : \(Z)




o W={Z:T < —¢}.

H-Lwig §8.3, 8.4



o W={Z:T < —¢}.

o HR#fia Kke.
ER: Y= o,
T_ (T — o) - Vi(z — p) 7
ﬁ Z?:l(xi - E)Z ﬁ Z?zl(ffi — Q_L’)Z

HAFSEp = po IKE.
Vi = po, Pu(T < —8)<Pu(Th—1 < =€) = a.

Lk §8.3, 8.4



IR BRI E e BB AR B8 7] 7L 45
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TEAS RSB g BB 36 ) A 45
o (1) 0? LI KBttt T () = Yk,

Lk §8.3, 8.4



o (1) 0? LI KBttt T () = Yk,
o MUNKIIS M H : = po < Hy @ pu # po.
W = {&:|T(#)| > ¢b, P(Z] > ¢) = a.

Lk §8.3, 8.4



o (1) 0? LI KBttt T () = Yk,
o XUAMKIIS I IH : = po <> Hy @ pp # po.
W ={Z:|T(Z)| > ¢}, P(|Z] > ¢) = .
o HiliHy: p < (Z)po < Hi:p> po.
W={Z:T(Z) > (< —)c}, P(Z>c)=a,

Lk §8.3, 8.4



RS AR g HOAECBORS: 560 ] RS
o (1) o BHI. RIRGI&: T(Z) =
° ﬂiﬂ*j‘\%l‘lﬂ MUHy = po < Hy: o # po.
={7: |T(@)] > c}, P(|Z] > ¢) = a.
° ﬁlﬂHo-u\(/)uoHH1-u>uo-
={Z:T(Z) > (< —)c}, P(Z > ¢) = q,

o (2) o KA1 KRG E: T(7) = lﬁszf?o) —
'\// n—1 24i=1\Ti—T




e (1) o? O, B SGi&: T(7) = @‘
o XA Ho < 1t = po < Hy : p # o
W ={Z:|T(&)| > ¢}, P(|Z] > ¢) = .
o Wil Hy : pu < (=)po <> Hy : ju > po.
W= {Z:T(#) > (< —)¢}, P(Z > ¢) = a,
° (2) o2 K. WS T(f) _ Va(E—po)

! 1 Z?:l(mi_f)Q

/
'\// n—
o XUUKIIG B Hy : 1 = po < Hy = pu # po-
W ={Z:|T(Z)| > c}, P(|Th-1] > ¢) = a.

Lk §8.3, 8.4



IS BEARTIE o AOABTSE ARG 1] il
o (1) o? DA MERGEIIH: T(Z) = L“ﬁ;*‘o).
e ﬂﬂ*’—‘%l‘ﬁ] EﬁHo LR = o < H, n# Uo.
={Z:[T@)] > ¢}, P(|2] > ¢) = .
° ﬁlﬂHg.u\(/)uole.u>/,ao.
={Z:T(Z) > (< —)c}, P(Z > ¢) = q,

o (2) o® AN WL T(F) = — 1\/2;3;”*/(10) —
'\/ n—1 2ui=1\Ti—T

o XUUKE B Hy : o = po — Hy = pu # puo-
W= (@ |T(@)| > e}, P(Tn- 1|>c>—a
o HilHy : p < (=)po < Hy : p> (<) po.
W={Z:T(Z) > (< —)c},
P(Th—1 > (< —)e) = a.

H




