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2
2q �ëêu�
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�âY²α ½c:

PH0pp
~X, ~Y q PWq “ P p|Z| ą c{

b

σ2
1
n1
`

σ2
2
n2
q “ α.

1�lg� §8.4(Y), 8.6



(1) σ2
1, σ2

2 ®�; u�H0 : µ1 “ µ2 Ø H1 : µ1 ‰ µ2..

u�ÚOþ: X̄ ´ Ȳ
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(5) µ1, µ2 ��. u�H0 : σ2
1 “ σ2

2 Ø H1 : σ2
1 ‰ σ2
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i“1pYi ´ Ȳ q
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.

-
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F©Ù: �pÕá�χ2 ©ÙØ±�AgdÝ��'�.
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α
2 .

5µþ¡�Ä½�Ø´2Âq,'Ä½�¶2Âq,'Ä½

��Ø´UMPU, �U�ÑÄ½��Xþ/ª; ?�ÚïÄ

��3UMPU.
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§8.6 [Ü`Ýu�

H0 : X „ F0 Ø H1 : X  F0. b���þn ąą 1.

�!χ2 u�{

t1 ă ¨ ¨ ¨ ă tm. 1ăămăăn. m` 1 �«mI1, ¨ ¨ ¨ , Im`1.

3Ii ¥, kVip“ viq �êâ. (v1 ` ¨ ¨ ¨ ` vm`1 “ n)

VÇ« ªÇ: vi
n « P pX P Iiq

H0
“ F0ptiq ´ F0pti´1q “ pi.

vi´npi?
npi

1ăăm�piăă1
«

vi´npi?
npip1´piq

măăn,CLT
„ Np0, 1q.

V “
řm`1
i“1 p

Vi´npi?
npi

q2 “
řm`1
i“1 p

Vi
n ´ piq

2 n
pi

Cq
„ χ2pmq.

���å^� (
řm`1
i“1 Vi “ n), gdÝ�1.

Ä½�:

W “ t~x : V ą cu, P pχ2
m ą cq “ α.
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í2: F0 “ tF px, θq, θ P Θu
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3H0b�e§¦Ñëêθ�ML�Oθ̂px1, ¨ ¨ ¨ , xnq

t1 ă ¨ ¨ ¨ ă tm. 1 ăă m ăă n. m` 1 �«mI1, ¨ ¨ ¨ , Im`1.
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�!�¼(Kolmogorov)u�{

nØ: b�X „ F0, =H0 ¤á. @o,

Fnpxq “
1
n

řn
i“1 1tXiďxu

LLN
« F0pxq.

?
npFnpxq ´ F0pxqq

CLT
„ Np0, σ2q.

Dn “: supx |Fnpxq ´ F0pxq|
P
Ñ 0(Ún6.1).

?
nDn

Cq
„ ξ(�½n6.1), =Dn

Cq
„ 1?

n
ξ§ùp

Fξpxq “
ř8
k“´8p´1qk expp´2k2x2q1txą0u “: Qpxq.

Ú½:

òêâx1, ¨ ¨ ¨ , xn üS��xp1q ă ¨ ¨ ¨ ă xpnq§

KDnp~xq “ max1ďkďn max
 

| kn ´F0pxpkqq|, |F0pxpkqq´
k´1
n |

(

.

Ä½�: W “ t~x : Dnp~xq ą cu.

�âα ½c. P pDnp ~Xq ą cq “ α.
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Fnpxq “

$

’

’

&

’

’

%

0, x ă Xp1q,

k{n, Xpkq ď x ă Xpk`1q, k “ 1, ¨ ¨ ¨ , n´ 1,

1, x ě Xpnq.
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