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5��dÚO61��1 3 g<MtØL (2024.03)

1�Ù

P13, -51(½Â1.3.2)¥:
Ø: R(θ, δ(x)) = EX|θ[L(θ, δ(X))] =

∫
X L(θ, δ(x))dF (x|θ)

�: R(θ, δ) = EX|θ[L(θ, δ(X))] =
∫

X L(θ, δ(x))dF (x|θ)

5µòÙ¥R(θ, δ(x))U�R(θ, δ),�1?

18Ù

P235, -6 1¥:

{
Ø: (6) l G(a, b) ¥�) τ .

�: (6) l Γ(a, b) ¥�) τ .
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5��dÚO61��1 4 g<MtØL (2025.03)

1�Ù

P36, 13 1(½Â2.3.2) ¥:
Ø: m(x|π̂) = sup

π∈Γ
m(x|π) = sup

π∈Γ

n∏
i=1

m(xi|π)

�: m(x|π̂) = sup
π∈Γ

m(x|π)

P36, 1111¥:
Ø: m

(
x|λ̂

)
= sup

λ∈Λ
m
(
x|λ

)
= sup

λ∈Λ

n∏
i=1

m(xi|λ)

�: m
(
x|λ̂

)
= sup

λ∈Λ
m
(
x|λ

)
P36, -31¥: Ø: L(µπ, σ

2
π|x) = m(x|λ)

�: L(µπ, σ
2
π|x) = m(x|λ) =

n∏
i=1

m(xi|λ)

P39, 15 1¥:
Ø: ©O��µm(λ) Úσ2

m(λ)��O. òª(2.3.5)Ú(2.3.8)�>�µm(λ)

�: ©O��µm(λ) Úσ2
m(λ)��O. òª(2.3.5)Ú(2.3.8)�>�µm(λ)

5µòÙ¥�λU�çNλ, �3?

P39, 16 1¥:
Ø: Úσ2

m(λ)©O^ùü��Oþ�O§��§|

�: Úσ2
m(λ)©O^ùü��Oþ�O§��§|

5µòÙ¥�λU�çNλ, �1?

P39, 17-8 1¥:

Ø:

{
µ̂m = Eθ|λ[µ(θ)]
σ̂2
m = Eθ|λ[σ2(θ)

]
+ Eθ|λ[µ(θ)− µm(λ)

]2
�:

{
µ̂m = Eθ|λ[µ(θ)]
σ̂2
m = Eθ|λ[σ2(θ)

]
+ Eθ|λ[µ(θ)− µm(λ)

]2
5µòÙ¥�λU�çNλ, �4?
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1nÙ

P65, 131¥:{
Ø: ±B(�´Ä�kJw.

�: ±B(�´Ä�k¾.

Ü©SKë��Y

P251, 13-41£SKo28K¤¥:

Ø: -Z = X̄ − Ȳ, µ(z) =
σ2µ+ τ2z

σ2 + τ2
, η2 =

σ2τ2

σ2 + τ2
, Ù¥σ2 =

1

m
+

1

n
,

τ2 = τ21 + τ22 , K�−µ(z)/η ≥ 0 ��ÉH0, ÄKáýH0.

�: -µ(x̄, ȳ) = µ2(ȳ)− µ1(x̄), Ù¥µ1(x̄) =
µ1 +mτ21 x̄

1 +mτ21
, µ2(ȳ) =

µ2 + nτ22 ȳ

1 + nτ22
;

-η2 = η21 + η22 , Ù¥η21 =
τ21

1 +mτ21
, η22 =

τ22
1 + nτ22

; K�−µ(x̄, ȳ)/η ≥ 0

��ÉH0, ÄKáýH0.


