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§6.1 ÚóênÚOÆ: Â8!�n!©Û��Å5�êâ(data).~X, Æ�F"
)ü¶Æ)�ÆSUåkvk�O, ���¤1LXe. Æ) �© êÆ =� Ôz` 80 70 60 85¯ 70 90 65 80­:: �{!
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§6.2 eZÄ�VgoN�¤���é��oÚ, 8(Ǒ�ÅCþX.oN©Ù(x)�Fθ, θ P Θ, Ù¥θ Ǒëê, Θ Ǒëê�m.�LyǑ©Ù�Ý!©Ù�!©Ù¼ê.oN�.�X „ Fθ, θ P Θ.

({ü�Å)��� ~X “ pX1, ¨ ¨ ¨ ,Xnq,Ù¥X1, ¨ ¨ ¨ ,Xn ÕáÓ©Ù, X1 „ Fθ.

~X �©Ù(éA�VÇ)PǑPθ.ÚO�.� ~X �Pθ, θ P Θ.��þ�n. ���� ~X �äN��~x “ px1, ¨ ¨ ¨ , xnq.

~X X­�{/nØ©Û; ~x X­A^/O�.5VÇÚOA6Ç���¡ ��ö: ÙE
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~2.1. é,��þa ­EÕáÿþ, ��ÿþ�x1, ¨ ¨ ¨ , xn.oN©Ù: X “ a ` e, Ù¥e „ Np0, σ2q. =, X „ Npa, σ2q.ëê: θ “ pa, σ2q. Ù¥, σ2 Ø´¤'%�, ¡Ǒ?�ëê.

Pθ: ~X �éÜ�ÝǑ
n

ź

i“1

1
?
2πσ

exp

"

´
pxi ´ aq2

2σ2

*

.ïÄé�: θ ½gpθq. ~, gpa, σ2q “ a.ÚOþ� ~X �(¢�½�þ�)¼êT p ~Xq (½Â2.3).~, ^T p ~Xq :“ 1

n
pX1 ` ¨ ¨ ¨ ` Xnq 5�Oa.5VÇÚOA6Ç���¡ ��ö: ÙE
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§6.3 eZÚO¯Këê�O: �Ñθ ½gpθq ��Oþθ̂ “ T p ~Xq.~3.1. X „ Npa, σ2q, σ2 Ǒ?�ëê.

â “ T pXq “
1

n
pX1 ` ¨ ¨ ¨ ` Xnq „ Npa,

1

n
σ2q.b�u�: éb�H0 £�/´0½/Ä0.~, 5½ØÜ�ÇØU�L3%. yk200 ��¬, l¥?¿Ä�10 �, uy2 �ØÜ�. ¯: ´Ä�±Ñ�?�5£8: ïÄCþY éx ��5�6'X,

Y “ b0 ` b1x ` e, e „ Np0, σ2q.5VÇÚOA6Ç���¡ ��ö: ÙE
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