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1 ¦^Monte Carlo�[�{ïÄtu�éoNb��­è5. (�énØïÄ©z), ÏLÀJ�


���©Ù, Xχ2
1, U(0, 2) Exp(1), ��·Ü��oN, ïÄb�u�H0 : µ = 1 ↔ H1 : µ 6= 1 �

�.�ØÇÚ¶Â�ØÇ�m�'X.

2 é��©ÙB(n, p), 3n���p��&«m®kA«ØÓ��E�{, XWald�&«m, Ad-

justed Wald�&«m, ”Score”(ìC�)�&«m, Clopper-Pearson�&«m��. �é©z
)
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«m�/ªÚ�{. ¦^Monte Carlo�{ïÄ, 3ØÓ���þn���/e, �«�{�`

�(=CXÇÚ¶Â�&Y²�m�'X).

3 �EØÓ�VÇ�., ^Ù�O�±Ç. ¿éz«�., À^A«ØÓ�Monte Carlo�{±9

��~�Eâ, ïÄ§���É.

4 R¥�¼êcor.testA^Pearson�'Xêρ, Spearman ��'Xêρs, ½öKendall Xêτ ùn

«ÚOþ5u�ü|êâ�m��'5. �é©z
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(2)Ï¦����©Ù,¦�ÄuSpearman��'Xêρs, ½öKendallXêτ��ëêu�, ��k

��õ�'ÄuPearson�'XêÚOþ�u�õ�p.

5 '�BootstrapÚJackknife�{3ÚOíä¥�A^.
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7 3A^Metropolis-Hastings�{¥, ±8I©Ù(1) 0.5N(1, 1)+0.5N(−1, 0.52) (2) t5 (3) Gum-

bel©Ùf(x) = e−x−γexp(−e−x−γ), γ = −Euler’s constant�~,ïÄJÆ©Ù�q(y|xt−1) = N(a, b)(Õ

áÄ�)�q(y|xt−1) = N(xt−1, d)(�ÅiÄMetropolis�{)�, �ëêa, b, d��éMCMCÄ�5
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