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L(Z,0) = sup L(Z,0), L(&,00) = sup L(Z,0).
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2. IESEMAEX ~ N(u,o0?) ¥MEHL Bk

A I - g < po < Hi:p> po.
@ 0= (pu,0%),0 = (—w,0) x (0,0), Oy = (—0, ] x (0,0).
o BREH: L(Z,0) = (F5=)" exp{—gpz i (i — 1)},
o BAMUAMETE: =7, 62 =157 (2 1),

2 1 Ao\
L(@a):(\/ﬁ exp{ 02 i — f1) }=(27r02) ze” 2.




A BILHEH, < o < po <> Hy: > po (55).
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A BIAIERH - p < po < Hy:po> po (22).

o I SUMAALL: W = { >MOEM>Q} i,

i (@

S (@i — po)? T2 VA = o)

Zii=1\Fi = Ho)" _ 1 S e S

ST (5= 7)? o Hep T S .
rEz,' Zh. C > 0

W={Z:T>0HT?>c}={Z:T>c}.

o MiEa Ke:
VM < Uo, T < \/E(z_“) =Ty 1~ t(n - 1)? Eﬂ = Ho HTJ—%_%
BT B, Ble = t1_q(n — 1) BIATIH 2

max P,(T'>c)=P(T,-1>c)=oa.
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XUA R Hy = o= po <> Hy: p # puo.

@ 0= (u,0?%),0 = (—mw,0)x (0,0), O = {u} x (0,0).
o FNMURAtT:

1 ¢ . n o_n

~ _ = 7 0) = (2 A2\—n _n

fi = n; L(Z,0) = (2m6%) "2 e ™2
1 ,

fi = po, 62 =EZ . L(Z,00) = (2r63) " 2e 2.

o JUUBUALLTS I e T = Yk) gy
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3. IESREMEX ~ N(u,o0?) I ZE0? FIKELK

A RUAN#H, : 0% = 0f < Hy : 0% # 0},
o 0= (u,0%),0 = (—w,m) x (0,0), Oy = (—w©,0) x {72}
o WMRMEL: L(7,0) = (50=)" exp{—gz 21 (21 — 1)}
o EKAUARM T




A Wil l'ﬂ;‘@Ho o2 —0‘0<—>H1 o2 7&0. (/:l;).
o J7 X AUSAEL:

_n n 2

@) =uEed (2) 7, Hoett o = u() = 2= D)

Uo

o fu):= (%)% ez %Tu k| BT, (FRMEHFIE).
o #o? = o3, MU =UX) =% ~ x*(n—1).
o MBUREL TS s

{Z: f(u(@) > c} ={Z:u@) < e B u(d) > e},

Hrb, eq, e W f(c1) = fle2) = ¢ Her < ca.
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A SUAWRHy : 02 = 0} < Hy : 02 # o} (82).

o UMPU Fsth: g(u) = ()77 e3,

{Z:g(w(@) > ¢} = {T: u@) < c3 B u@) >},

Horb, 3, ca WifEg(cs) = g(ea) = ¢ Hes < ca,

o Mo Ke: EHy T, U := u(X) ~ x2(n —1).
e 'ff?%Pag (U < 03) + Pag (U > C4) = Q.

o SLFRERAE: EXQE = Xi/g(n - 1)’ C6 = X%_a/g(n - 1)?

W ={Z:u(Z) < s B u(Z) > c6} -
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B. Bl @i Hy : 0% > 03 < Hy : 0% < 03.

0 O = (—mw,m) x (0,0), Oy = (—00,0) x [02,0).

o BUREHL L(#,0) = (Siep)" exp{—ge S, (i — )2},

o FRUAM T

. . 1 <. 6%, #oiz
/’I’:/”L():x? 2: _Z(wl_ﬂ)27 08 = 2 i)
¥ % 0y, H 0TS
o F“)UMJ%H:
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Heu =u(f) =2 02,c<n.

o e Ke.
Vo2 > 03, U := u(X) > %‘22 = Up_1~x%(n—1),
fEo? = o I, 25 or. Rk, Ble = x2(n — 1) BRI 2

max P2 (U <c¢) = P(Uy—1 <c¢) =a.
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4. KT W IES DB SHR L

o BBX ~ N(u1,07), Y ~ N(pz,03),
ﬁ?& Xla"' )an;}/i)"' 7Yn2 *HE?E_\—“L
i‘af: (:1:17"' 7xn1)7 g: (917"' 7yn2)~
o A. JjZERL.
Hy:o0l =02 B Hy: 0l < os.

B. HfEfe5. o] = o3,

Ho:py = po 8L Ho: o < po.
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A, HERKK. Hy:0? =03 < Hy: 0% # 03
o 1EO W H ARt 11
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o BIERfEIT:

\ / . 1 ni L . L 1 na N
fn =z, 67 = Z(xi —1)% fi2=9,05 = —2(% -9)°
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f/ ( 1 >n1 e 1 2 1 % _nitng
= _— _— —_— (& 2 .
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f\ jngéjf\%l }IO Oj = 02 <> I{l 01 5ﬁ 02 (?t).

o 1EOg B KANIRAE 1T
o MURERELL(Z, ¥, 1, po, 02):

(ﬁ)xp{—% (2 -+ S0 )}

o URAt Tt

fu =12, fi2=7 &Q:Z?:ll(x z)? + 3% (i — 9)°

o RHALLERE THARN AR B8 £

ni+ng
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A, TERLR. Hy : 0‘% = 0‘% — Hy: 0-% + 0-% (éi)
o | XAUSREL: u —ZZ 1( 33)27 b — Z'“ (yi — '/>2’
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1 n T
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(1 )2(1 >2 u+v U+ v
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ni no

o | AR LTS B S 4
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u+v

<61§E >C2}.

:/H\:EF‘: C1, C2 %ﬁiiﬁfﬂ‘ﬁ
o SERRRAE: Hles, ¢y 1T
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A, TERLR. Hy : 0‘% = 0‘% — Hy: 0-% + 0-% (éi)

o TEXA2 (F ). F(my,ma) 485200 gy, 3,
Ky ~ x2(m1), Ky ~ x2(mg), BKp,, Ky, HEMAL.
(s FTRRARE 734,27 575 51,

o U= (Xi—X)* Ulop ~x*(m —1),
V=32, -Y)?  V/ey ~x*(ng - 1).
o M GiitiE: f£Hy: 0? =03 F,

U/(n1 —1)

V/(ng—l) ~F(n1 —1,’[12—1).

o HEHIEA:

W = {(Z,9) : * < Fopp(n1 — L,y — 1)
x> Fy_qp(n—1,n2 — 1)}.

hilfEd: mEE. KR



Bl4.4. WiBSREE AR R (LM, ny = ny = 8). HEo? 5o3.
o Bl GiiH it

1 n1 =)2
-1 =1 Zui=1\Fi =T
U/(ny ) _ ml i anl( 7)2 — 0.9355.
Vi 1) 2 S (- p)

1 1
Foo5(7,7)  3.7870

{(Z,9) : x < Fa(n1,n2) = Foos5(7,7) = ).

Rk, RS o? < o
™ ﬂu%ﬂﬂa% = 0'%, CRBSEA R
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B. BER. o] = 03 =: 02, {Ho® RE. F4Ho : = po.

e X —Y ~ N(i */12,%4-%).
o 487 = X (Xi — X+ X2, (¥ — V)
MS?/o? ~ x?ny +ng — 2.
o ISt o _
X-Y
o EHI4.1. 1t Hy I, —pe =0, T4, T ~ t(ng + ng — 2).
o g

F—

W =A{(Z,9) [T > ti_a2(m1 +n2 — 2)}.




#14.5. LA ARIIBEEE K. ny = ng = 32, & = 241.76(R %4
J), 7 = 224.62, 51 = 51.2808, s5 = 36.2710.
@ Hy:0} <03 Hy:o0? > o5 #i#52:

u/(m —1)
“u/(n— 1)
<F0‘975(31, 31) = 2.0486.

F.025(31,31) = 0.4881 < — 1.9927

o fiiftol = 03 = 0% KB Ho : p1 < po. 5
={(Z,y) : T(Z,9) > ti—a(n1 + ny — 2)}.
e #Ha=0.1, WMEEHy; 4o = 0.05, WANEETE H.

t0.0(62) < 1.3 < T(&, ) = 1.5436 < 1.67 ~ {(.05(62).
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o 4.5, 75 etk
Wa = {(Z,7) : T(Z,7) > t1—a(n1 +n2 — 2)}.

o a /N, W, Bk,

o JEXA3. GEMAT = (21, ,zn). WRT € W, /N
FRONALES p 18, e p(z1, -+, 20).

o p {HM/NERET.
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