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Zjk
P47, & 4 ,N:



























": f(x; γ, λ) =

n
∏

i=1

[

λγ

Γ(γ)
xγ−1

i exp {−λxi} I(0,∞)(xi)

]nG: f(x; γ, λ) =

n
∏

i=1

[

λγ

Γ(γ)
xγ−1

i exp {−λxi} I(0,∞)(xi)

]Z\k
P62,& 15,N:

{ ": -�� Z = X(n) − X(1) = Y(n) − Y(1) $2�1> θ !�.G: -�� Z = Z(T ) = X(n) − X(1) = Y(n) − Y(1) $2�1> θ !�.

P62, -10 L -8 ,N:



















































": ϕ(t) =















1, Z < a,

−1, Z > b,

0, t�.G: ϕ(t) =















1, z(t) < a,

−1, z(t) > b,

0, t�.Zdk
P84,& 6-7,N:















": a 3.2.10 Q-^j
 3.2.5. 
>N$f g(θ) �q* β1, 3* β2 F
6#� ν,G: a 3.2.10 Q-^j
 3.2.5. R)
 3.2.5 N0�aR$S� X �G�S��
>N$f g(θ) �q* β1, 3* β2 F
6#� ν,

P108, -14L -13,N:















": Ug N>Nf$0�<29$Z, E9$Z�� C-R $Z. 7�, }C g(θ) $29!q>N ĝ $0��#E9$Z,G: Ug N>Nf$0�<29$Z, }C g(θ) $29!q>N ĝ $0��#E9$Z,
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P108, -8,N:

{ ": E20/$x'��;= C-R �%�y)$$Z��F$Z�).G: E20/$x'��;= C-R �%�y)$$Z (�� C-R $Z) ��F$Z�).

P109, -4,N:

{ ": ��" g(θ) = θ �, � (3.5.1) 
�G: ��%��� C-R �%�. ��" g(θ) = θ �, � (3.5.1) 
�Zfk
P139, -4,N:

{ ": (1) ~ a F b 3I, O S2
a =

m
∑

i=1

(Xi − a)2
/

m, S2
b =

n
∑

i=1

(Yi − a)2
/

n,G: (1) ~ a F b 3I, O S2
a =

m
∑

i=1

(Xi − a)2
/

m, S2
b =

n
∑

i=1

(Yi − b)2
/

n,

P144, -5 ,N:

{ ": 2. w�xp��q�u
�~yG: 2. w�xpq�u
�~yZhk
P183, -10,N:

{ ": 3. t�n�} m = n �|	ruz� —— svo{��G: 3. svo{��
P191,& 5,N:















": � X1, · · · , Xn i.i.d. ∼ b(1, p), &U T =
n
∑

i=1

Xi ∼ b(n, p), ^j$gT/ ��G: � T =
n
∑

i=1

Xi ∼ b(n, p), tN X1, · · · , Xn i.i.d. ∼ b(1, p), ^j$gT/ ��
P195, -9 ,N:















": =

(

1 +
1

n − 1
T 2

)
n

2

,G: =

(

1 +
1

n − 1

[

T (x)
]2

)
n

2

,

P195, -8 L -7 ,N:






































": tN T =
√

n(X − µ0)/S, - S2 =
n
∑

i=1

(Xi − X)2/(n − 1). ;= λ(x) � |T | $.8DD�, ?T/$4)? D =
{

X = (X1, · · · , Xn) : λ(X) > c′
}

= {X : |T | > c}. iG: ;= λ(x) � |T (x)| $.8DD�, ?T/$4)? D =
{

X = (X1, · · · , Xn) : λ(X) > c′
}

= {X : |T | > c}, tN T = T (X) =
√

n(X − µ0)/S, - S2 =
n
∑

i=1

(Xi − X)2/(n − 1). i
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P195, -4 L -3 ,N:



























": ϕ(x) =

{

1, |T | > tn−1(α/2),

0, |T | 6 tn−1(α/2)G: ϕ(x) =

{

1, |T (x)| > tn−1(α/2),

0, |T (x)| 6 tn−1(α/2)

P196, -5 L -4 ,N:


















































": λ(x) =















1, x 6 µ0,
[ n

∑

i=1

(xi − µ0)
2

/ n
∑

i=1

(xi − x)2
]

n

2

=

(

1 +
1

n − 1
T 2

)
n

2

, x > µ0.G: λ(x) =















1, x 6 µ0,
[ n

∑

i=1

(xi − µ0)
2

/ n
∑

i=1

(xi − x)2
]

n

2

=

(

1 +
1

n − 1

[

T (x
]2

)
n

2

, x > µ0.

P196, -3 L -1 ,N:


























































": �� T =
√

n(X − µ0)/S, - S2 =
n
∑

i=1

(Xi − X)2
/

(n − 1). ;= λ(x) � T $.8DD�, 7��z�T/$4)?�
D = {X = (X1, · · · , Xn) : λ(X) > c′} = {X : T > c}.G: ;= λ(x) � T (x) $.8DD�, 7��z�T/$4)?�
D = {X = (X1, · · · , Xn) : λ(X) > c′} = {X : T > c}.�� T = T (X) =

√
n(X − µ0)/S, - S2 =

n
∑

i=1

(Xi − X)2
/

(n − 1).

P198, & 1 ,N:















": i ξ =
1

σ2
0

n
∑

i=1

(xi − x̄)2, g(ξ) = ξ−
n

2 eξ/2, CG: i ξ = ξ(x) =
1

σ2
0

n
∑

i=1

(xi − x̄)2, g(ξ) = ξ−
n

2 eξ/2, C
P198, & 4-5 ,N:














": ?�z�T/$X�?� D = {X : g
(

ξ
)

6 c} =
{

X : k1 6
n
∑

i=1

(Xi − X)2
/

σ2
0

6 k2

}

.G: ?�z�T/$X�?� D = {X : g
(

ξ(X)
)

6 c} =
{

X : k1 6
n
∑

i=1

(Xi − X)2
/

σ2
0

6 k2

}

.

P198,& 6,N:















": ;=B H0 �d�,
n
∑

i=1

(Xi − X)2
/

σ2
0 ∼ χ2

n−1,G: ;=B H0 �d�, ξ(X) =
n
∑

i=1

(Xi − X)2
/

σ2
0 ∼ χ2

n−1,
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P198, & 8-9 ,N:


























":

{

g(k1) = g(k2),

P (k1 6 ξ 6 k2 | H0) = 1 − α
⇐⇒

{

k
n/2
1 e−k1/2 = k

n/2
2 e−k2/2,

P (ξ<k1|H0)+P (ξ>k2|H0) = αG:

{

g(k1) = g(k2),

P (k1 6 ξ(X) 6 k2 | H0) = 1 − α
⇐⇒

{

k
n/2
1 e−k1/2 = k

n/2
2 e−k2/2,

P (ξ(X)<k1|H0)+P (ξ(X)>k2|H0) = α

P198, & 11 ,N:







": P (ξ < k1|H0) =
α

2
, P (ξ > k2|H0) =

α

2
,G: P (ξ(X) < k1|H0) =

α

2
, P (ξ(X) > k2|H0) =

α

2
,

P198, -14L -13,N:



















































": ϕ(x) =

{

0, χ2
n−1(1 − α/2) <

1

σ2
0

n
∑

i=1

(xi − x)2 < χ2
n−1(α/2),

1, t�.G: ϕ(x) =

{

0, χ2
n−1(1 − α/2) 6

1

σ2
0

n
∑

i=1

(xi − x̄)2 6 χ2
n−1(α/2),

1, t�.Xm�We9)=E “ < ” 2�6�)=%=E “ 6 ”.

P199, -2L -1,N:











































": ϕ(x) =

{

1, X(n) > θ0

n√
1 − α,

0, X(n) 6 θ0

n√
1 − αG: ϕ(x) =

{

1, x(n) > θ0

n√
1 − α,

0, x(n) 6 θ0

n√
1 − αm: W9��+ X(n) 6�9�)+ x(n), = 2 �.

P200, & 14 ,N:














": O T =
n
∑

i=1

xi = nx̄, C�z��G: O t = T (x) =
n
∑

i=1

xi = nx̄, C�z��
P200,& 15,N:























": λ(T ) = LΘ(x)
LΘ0

(x) =
nnλn

0

enT n exp
{

T
λ0

}

= c · g(T ).G: λ(x) = LΘ(x)
LΘ0

(x) =
nnλn

0

entn exp
{

t
λ0

}

= c · g(t).m: W T 6� t, = 3 �; W λ(T ) 6� λ(x), = 1 �.



5

P200, & 16 ,N:














": �� c = (nλ0/e)n, g(T ) = T−neT/λ0 . &U" T → ∞ F T → 0 � g(T ) → ∞,G: �� c = (nλ0/e)n, g(t) = t−net/λ0 . &U" t → ∞ F t → 0 � g(t) → ∞,m: W T 6� t, = 6 �.

P200, -10 L -9 ,N:










































": ϕ(x) =

{

1, " λ(T ) > c

0, " λ(T ) 6 c
=

{

1, " T < k1 L T > k2

0, t�G: ϕ(x) =

{

1, " λ(x) > c

0, " λ(x) 6 c
=

{

1, " t < k1 L t > k2

0, t�m: W λ(T ) 6� λ(x), 2 ��W T 6� t, 2 �.

P200, -8 ,N:






















": ;�l 2.4.5 _I" H0 �d��2T/λ0 ∼ χ2
2n, �y)hZK k1 F k2, iG: ;�l 2.4.5 _I" H0 �d��2T (X)/λ0 ∼ χ2

2n, �� T = T (X) =
n
∑

i=1

Xi.�y)hZK k1 F k2, i
P200, -2 L -1 ,N:


























": ϕ(x) =

{

1, " T < λ0

2 χ2
2n(1 − α

2 ) L T > λ0

2nχ2
2(

α
2 ),

0, t�.G: ϕ(x) =

{

1, " t < λ0

2 χ2
2n(1 − α

2 ) L t > λ0

2nχ2
2(

α
2 ),

0, t�.

P202,& 8,N:































": λ(x1, · · · , xm) = LΘ(x1,··· ,xm)
LΘ0

(x1,··· ,xm) = Sn
/

m
∏

i=1

Sni

i .G: λ(x1, · · · , xm) = LΘ(x1,··· ,xm)
LΘ0

(x1,··· ,xm) = sn
/

m
∏

i=1

sni

i .m: W9��+ Sn 6�9�)+ sn, W9��+ Sni

i 6�9�)+ sni

i .

P202,& 10,N:































": Yn ≡ 2 logλ(x1, · · · , xm) = n log S2 −
n

∑

i=1

ni log s2
i .G: Yn(x1, · · · , xm)) ≡ 2 logλ(x1, · · · , xm) = n log s2 −

n
∑

i=1

ni log s2
i .m: W Yn 6� Yn(x1, · · · , xm); W9��+ S2 6�9�)+ s2; : 1 �.
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P202, & 12 ,N:

{ ": Yn
L−→ χ2

t = χ2
m−1,G: Yn(X1, · · · , Xm)

L−→ χ2
t = χ2

m−1,

P202,& 15,N:

{ ": D =
{

(X1, · · · , Xm) : Yn > χ2
m−1(α)

}

.G: D =
{

(X1, · · · , Xm) : Yn(X1, · · · , Xm) > χ2
m−1(α)

}

.

P210, -1 ,N:















": f(x,θ′′)
f(x,θ′) = c(θ′′)

c(θ′) exp
{

(Q(θ′′) − Q(θ′))T (x)
}

.G: f(x,θ′′)
f(x,θ′) = c(θ′′)

c(θ′) exp
{

(Q(θ′′) − Q(θ′))T (x)
}

.Xm��� T (x) N$ x �H�.

P213, & 4 ,N:

{ ": tN c(θ) = (2π)n/2 exp{−nθ2/2},G: tN c(θ) = (2π)−n/2 exp{−nθ2/2},

P223, & 9 ,N:

{ ": �� U =
√

2|X |, u U |H0 ∼ N(0, 1).G: �� U =
√

n|X |, u U |H0 ∼ N(0, 1).

P230,& 8-9, (� 45 )N:

{ ": 	vT/ � H0 : σ2 6 σ2
0 ↔ H1 : σ2 > σ2

0 $ UMPT.G: 	vT/ � H0 : σ2 6 σ2
0 ↔ H1 : σ2 > σ2

0 $ UMPT, tN σ2
0 F α ;).

P230, -3 , (� 53 ) N:















": AHp<*D� β(θ) � (DD�.)G: AHp<*D� β(θ) � (DD� ) .Xm���N$Æ'5E “.” B�`E�.Zbk
P247, -11,N:

{ ": 7�2�aÆ, blF�Pm<Yz$5GL�5G.G: 7�2�aÆ, �P�[Fbl2�m<Yz$5GL�5G.Z
k
P282, -7,N:

{ ": (3) KMJ0�, TVÆ�PA7kL [rk/wS�];G: (3) KMJ0�, TVÆ�PA7kL [rk/)wS�];

P282, -4 L -3 ,N:

{ ": n�(
U, 35kg, U� 5kg, �[U� 7.2.1.G: n�(
U, 35kg, �[U� 7.2.1.
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P286, & 7-8 ,�Q 7.2.2�N�
{ ": ;)5_UB5%/o* π(θ) �4{2;)$��|�29B5%/o*�G: ;)5_UB5%/o* π(θ) �4{2;)$G��|�29B5%/o*�
P293, & 4 ,N:



























": f(x) =
1

√

2π(σ2 + τ2)
exp

{

− (x̄ − µ)2

2(σ2 + τ2)

}G: f(x) =
1

√

2π(σ2 + τ2)
exp

{

− (x − µ)2

2(σ2 + τ2)

}Xm�W “x̄” 6� “x”.

P296,& 12, (Q 7.3.1)N:

{ ": 2��G$E�O>N���$, !"I/o*�+��,G: 2��G$E�O>N���$, !"I/o*� 3+��,

P298,& 13,N:

{ ": O θ $I/℄K E(θ|x) = µπ(x), I/0� V π(x),G: O θ $I/℄K E(θ|x) = µπ(x), I/0� V π(x) = Eθ|x[θ − µπ(x)]2,

P305, & 5 ,N:

{ ": p(5|3) = 0.02128.G: p(5|3) = 0.01282.

P308, & 1-2 ,N:

{ ": i L(θ, δ) ���D�,G: i L(δ, θ) ���D�,

P308, -2 ,N:

{ ": l � δ �{21�MJ\�D��;3I�V_IG: l � δ �{2\�D��;3I�V_I
P309, -9L -8,N:

{ ": θ $%/2�� N(µ, τ2). vs0��$ θ $ Bayes >N.G: θ $%/2�� N(µ, τ2), µ F τ2 3I. vs0��$ θ $ Bayes >N.

P319, & 1-2 ,N:

{ ": ;
 7.2.10 _I θ $I/2�� N(µk(x), η2).G: ;
 7.2.10 _I θ $I/2�� N(µk(x), η2
k),


