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5ênÚO61n�tØL (2024.07)

(·^1n�1 20 g<M)

1�Ù

P65,úª (2.4.8)¥:



Ø: g1n(z, r) =

 n(n− 1)
[
F (z + v)− F (z)

]n−2
f(z + v)f(z), r > 0,

0, r 6 0.

�: g1n(z, r) =

 n(n− 1)
[
F (z + r)− F (z)

]n−2
f(z)f(z + r), r > 0,

0, r 6 0.

P72, -9 1 (~ 2.6.3) ¥:{
Ø: 3 T = T (X) = X1 �^�e,

�: 3 T = T (X) = X1 �½�^�e,

P77, -2 1¥:{
Ø: ~ 2.6.10 � X = (X1, · · · , Xn) �l�êx (2.2.1) ¥Ä��{ü��§

�: ~ 2.6.10 � X = (X1, · · · , Xn) �l�êx (1.5.1) ¥Ä��{ü��§

1nÙ

P111, -15 � -14 1¥:
Ø: e�� X = (X1, · · · , Xn) �loN F = {f(x, θ); θ ∈ Θ} ¥Ä��{ü��,

�: e�� X = (X1, · · · , Xn) �loN F = {f(x, θ) : θ ∈ Θ} ¥Ä��{ü��,

5µò©Ùx¥�©Ò/¶0U�kÒ/µ0§�ÖÚ�

P113, -101¥:

{
Ø: ��q,�§)áug,ëê�m�S:8

�: ��q,�§½q,�§|�)áug,ëê�m�S:8

P115, -9 � -8 1¥:{
Ø: e¡|^Ún 2.4.1 �(JÚ 2.3.2 �!¤0���{¦

�: e¡|^Ún 2.4.1 �(JÚ 2.4.1 �!¤0���{¦

P146, -10 1¥:{
Ø: ����Ï"�O�°Ý'��¯êp.

�: ����Ï"�O�°Ý'��¯ê�O�°Ýp.

P149, -9 1¥:{
Ø: b� θ(k) L«31 t gS���éê��q,¼ê����:

�: b� θ(k) L«31 k gS���éêq,¼ê����:



2

P150, -5 1¥:
Ø: E{ln fX(x, θ)|x, θ(k)} = E{ln fY (y|θ)|x, θ(k)} − E{ln fZ|X(z|x, θ)|x, θ(k)},
�: E{ln fX(x, θ)|x, θ(k)} = E{ln fY (y|θ)|x, θ(k)} − E{ln fZ|X(Z|x, θ)|x, θ(k)},

5µòúª����¥��� z U���� Z

1oÙ

P180, -9 1¥:{
Ø: ~ 4.3.4 XJ�¦~ 4.3.2 ¥�&Y²� 95% �&«m��ÝØ�L 0.08,

�: ~ 4.3.4 XJ�¦~ 4.3.3 ¥�&Y²� 95% �&«m��ÝØ�L 0.08,

P181, 1 12-16 1¥:

òe�SN

/~ 4.3.5 ,jaÆ[N�
,�«eZ�j¶§uy¶¥j��ê�êâXeµ

2, 1, 3, 0, 4, 5, 3, 0, 1, 3, 3, 2, 2

b½j���ê X ÑlÑt©Ù P (λ), λ > 0.Á¦²þz¶j��ê��&Y²

� 0.95 ��&«m.0

U�

/~ 4.3.5 ,jaÆ[N�
,�« 50 �j¶§uy¶¥j��ê�êâXeµ

3, 7, 3, 3, 3, 4, 1, 4, 2, 3, 2, 0, 2, 2, 1, 2, 4, 4, 0, 3, 0, 2, 0, 3, 1,

0, 0, 2, 1, 1, 4, 3, 1, 2, 0, 1, 4, 3, 3, 3, 5, 1, 3, 1, 3, 2, 7, 2, 1, 3.

b½j���ê X ÑlÑt©Ù P (λ), λ > 0.Á¦²þz¶j��ê��&

Y²� 0.95 ��&«m.0

5µ �K^����{)Kêâ��§w�ØÜn. Ïd?U�K§O\
j¶

êâ.

P181, -4 � -3 1¥:
Ø: dj¶êâ��µn = 13, λ̂ = X = 2.23, u0.025 = 1.96 . òù
êâ�\ª

(4.3.20) �� λ ��&Y²� 0.95 ��&«m [d1, d2] = [1, 553, 3.203].

�: dj¶êâ��µn = 50, λ̂ = X = 2.3, u0.025 = 1.96 . òù
êâ�\ª

(4.3.23) �� λ ��&Y²� 0.95 ��&«m [d1, d2] = [1.916, 2.760].

P182, 1 7-8 1¥:
Ø: dj¶êâ��µn = 13, λ̂ = X = 2.23, u0.025 = 1.96 . òù
êâ�\ª

(4.3.25) �� λ ��&Y²� 0.95 ��&«m [1.418, 3.042].

�: dj¶êâ��µn = 50, λ̂ = X = 2.3, u0.025 = 1.96 . òù
êâ�\ª

(4.3.25) �� λ ��&Y²� 0.95 ��&«m [1.880, 2.720].

P184, -12 1¥:

USTC
高亮

USTC
高亮

USTC
高亮

USTC
高亮

USTC
高亮

USTC
高亮

USTC
高亮

USTC
高亮

USTC
高亮

USTC
高亮
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{
Ø: Ù 2.5% Ú 9.5% © ê©O� 16.76 Ú 20.62.

�: Ù 2.5% Ú 97.5% © ê©O� 16.76 Ú 20.62.

P191, 1 7-8 1¥:{
Ø: �Ueã�{ÅÚ%C§

�: �Ueã�{ 3 ¥��{ÅÚ%C§

P191, -7� -1 1¥:

ò�{ 3 ¥�e�SN

/)�§ π(θ|x) = π0 � θa Ú θb, O� �

b = P(θa 6 θ 6 θa|x)− (1− α)
while |b| > ε do

π0 = π0 + δ · sign(b)

)�§ π(θ|x) = π0 � θa Ú θb, O� �

b = P(θa 6 θ 6 θb|x)− (1− α)
end while0

U�

)�§ π(θ|x) = π0 � θa Ú θb, O� �

d = P(θa 6 θ 6 θb|x)− (1− α)
while |d| > ε do

π0 = π0 + δ · sign(d)

)�§ π(θ|x) = π0 � θa Ú θb, O� �

d = P(θa 6 θ 6 θb|x)− (1− α)
end while0

1ÊÙ

P218, 1 4 1¥:{
Ø: Y²�À�, éu��5�ké�K�. ØJ
),

�: Y²�À�, éu��5�ké�K�. ØJn),

P238, 1 10 � 11 1¥:{
Ø: 3wÍ5Y²� 0.005 Ú 0.0001 e§UÄ@�B���ö¼¢´k��?

�: 3wÍ5Y²� 0.01 Ú 0.0005 e§�«¼¢é��æ3w�a/Ç´ÄkwÍCz?

P238, 1 15 1¥:{
Ø: H0 : p1 6 p2 ↔ H1 : p1 > p2,

�: H0 : p1 = p2 ↔ H1 : p1 6= p2,

P238, -12 �-8 1¥:

USTC
高亮
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òe�SN

“ �L� u0.005 = 2.5758, áý�� D2, �

Ũ =
Y −X√
p̂(1− p̂)

√
mn

m + n
= 6.56 > 2.5758,

Ïdáý H0. =·�k 99.5% �rº`�Ö�«B���ö¼¢U~���æ3

w�a/Ç. ¯¢þ, � α = 0.0001, d u0.0001 = 3.7190, ·�E,áý H0, =·�

k 99.99% �rº`�Ö�«¼¢U~���æ3w�a/Ç.0

U�

“ �L� u0.005 = 2.5758, áý�� D1, �

|Ũ | =
∣∣∣∣ Y −X√

p̂(1− p̂)

√
mn

m + n

∣∣∣∣ = 6.56 > 2.5758,

Ïdáý H0.=·�k 99%�rº`�Ö�«B���ö¼¢é��æ3w�a

/ÇkwÍCz. ¯¢þ, � α = 0.0005, d u0.00025 = 3.045, ·�E,áý H0, =

·�k 99.95% �rº`�Ö�«¼¢é��æ3w�a/ÇkwÍCz.0

P247, 1 4 1 (½n 5.3.1) ¥:{
Ø: � X1, . . . , Xn �5goN�Ý f(x,θ) �{ü��,

�: � X1, . . . , Xn 5g�Ý� f(x, θ) �oN�{ü��,

P247, 1 5 1¥:{
Ø: éu�¯K (5.1.1),

�: éu�¯K (5.3.1),

P248, -9 � -7 1¥:

òe�SN

/~ 5.3.7 �ëê θ = (θ1, θ2, θ3), Θ = R3. �Äb�

H0 : θ0,1 = 0, θ0,2 + θ0,3 = 1

Ù¥ θ0,j L«ëêý� θ0 �1 j �©þ. K¼ê h(θ) : R3 → R2 ½Â�0

U�

/~ 5.3.7 �ëê θ = (θ1, θ2, θ3), Θ = R3. �Äb�

H0 : θ1 = 0, θ2 + θ3 = 1 .

Ù¥ θj L«ëê θ �1 j �©þ. òu�¯KL«�ª (5.3.15) �/ª§¿¦Ñ

Ý
 B(θ) �L�ª.

) ¼ê h(θ) = (h1(θ), h2(θ))T ´ R3 → R2 �C�§Ù¥0

USTC
高亮

USTC
高亮

USTC
高亮
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P250, 1 4 1 (½n 5.3.3 ) ¥:{
Ø: � X1, . . . , Xn �5goN�Ý f(x,θ) �{ü��,

�: � X1, . . . , Xn 5g�Ý� f(x, θ) �oN�{ü��,

P251, 1 10 1¥:{
Ø: = 2(−0.8597 + 0.8774) = 0.0354 .

�: = 2(−1.9795 + 2.0203) = 0.0816 .

P252, -8 1¥:{
Ø: q,'u� (�éê) Ýþ
éêq,¼ê `n(θ̂n) � `n(θ̂R

n ) �m�ål.

�: q,'u�¥§q,'�éêÝþ
éêq,¼ê `n(θ̂n) � `n(θ̂R
n ) �m�ål.

P252, -6 1¥:{
Ø: é"b� H0 : h(θ0) = 0, Wald u��I�

�: é"b� H0 : h(θ0) = 0 (θ0 ´ëê θ �ý�), Wald u��I�

P252, -4 � -3 1¥:
Ø: ÙÝþ
.�KF¦f� 0 �m�ål.

�: ÙÝþ
.�KF¦f� 0 �m�ål.

5µd? 0 �çN

P264, 1 7 1¥:{
Ø: Ù¥ t0 Ú r (0 6 r 6 1) ÷v^�

�: Ù¥ k Ú r (0 6 r 6 1) ÷v^�

P264, -10 � -9 1¥:

Ø: f(x, θ) = c(θ) exp
{
Q(θ)T (x)

}
h(x), θ ∈ Θ. (5.4.20)

Ù¥ c(θ) > 0, h(x) > 0, 
 Θ ⊂ R �ëê�m.

�: f(x, θ) = C(θ) exp
{
Q(θ)T (x)

}
h(x), θ ∈ Θ. (5.4.20)

Ù¥ C(θ) > 0, h(x) > 0, 
 Θ ⊂ R �ëê�m.

5µ�
�½Â 1.5.1 ¥ª (1.5.1) �L�ª��§U c(θ) � C(θ), � 2 ?

P265, 1 8 1¥:
Ø: λ(x) = f(x,θ1)

f(x,θ0)
= c(θ1)

c(θ0)
exp

{
(Q(θ1)−Q(θ0))T (x)

}
. (5.4.21)

�: λ(x) = f(x,θ1)
f(x,θ0)

= C(θ1)
C(θ0)

exp
{
(Q(θ1)−Q(θ0))T (x)

}
. (5.4.21)

5µ�
�½Â 1.5.1 ¥ª (1.5.1) �L�ª��§U c(θ1) � C(θ1), U c(θ0) � C(θ0)

P270, 1 14 1 (½Â 5.4.4) ¥:{
Ø: βϕ(θ) > βϕ1(θ), θ ∈ Θ1,

�: βϕ(θ) > βϕ1(θ), ∀ θ ∈ Θ1,
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P270, -7 1¥:
Ø: f(x, θ) = c(θ) exp

{
Q(θ)T (x)

}
h(x),

�: f(x, θ) = C(θ) exp
{
Q(θ)T (x)

}
h(x),

5µ�
�½Â 1.5.1 ¥ª (1.5.1) �L�ª��§U c(θ) � C(θ)

P280, -6 � -5 1¥:{
Ø: - θ �k�©Ù� (0, 1) �þ!©Ù§¦e�b�u�¯K:

�: - θ �k�©Ù� (0, 1) þ�þ!©Ù§¦e�b�u�¯K:

P282, -4 1¥:{
Ø: �Äe�b�u�¯K (5.7.1),

�: �Äe�b�u�¯K (5.6.1),

P284, -7 � -6 1¥:{
Ø: �±r π0 ��� θ ∈ [θ0 − ε, θ0 + ε] þ��þ§

�: �±r π0 ��� θ ∈ [θ0 − ε, θ0 + ε] þ��þ (ε �?¿���ê)§

18Ù

P301, -10 1¥:{
Ø: �âù�N�(J, ��ÑN��(Ø?

�: �âù�N�(J, ��ÑN��(Ø (α = 0.01) ?

P301, -7 � -4 1¥:

Ø: d¥%4�½nCqO�Ñ

U = 2X−n√
n

= 10300−10000
100 = 3.

Uª (6.2.4) O� p �, �IO��L�

�: dáý� (6.2.7) O�Ñ

|U | =
∣∣∣ 2X−n√

n

∣∣∣ =
∣∣∣ 10300−10000

100

∣∣∣ = 3 > u0.005 = 2.58.

�áý H0. ��±U p = P(|U | > u0|H0) O� p �, �IO��L�

P305, 1 16 1¥:{
Ø: �Y²Cq� α �Vý W+ u��Ä½��

�: �Y²Cq� α �Vý W+
∗ u��Ä½��

1ÔÙ

P342, -8 1¥:{
Ø: ÚOûü�eZÄ�Vg

�: ÚOûünØ�eZÄ�Vg
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P350, 1 6 1 (5 7.2.1) ¥:{
Ø: 3~ 3.6.1 �Ö�ûÿ��~f¥, ��©ÙE���,

�: 3~ 7.2.1 ¥, ��©ÙE���,

P357, -10 � -9 1¥:
Ø: ^�5�Ýü  (X m) ��ål b

��O�� δ(x1, · · · , xn), erÿþü UC (Xò m U� cm),

�: ^�5�Ýü  (X km) ��ål b

��O�� δ(x1, · · · , xn), erÿþü UC (Xò km U� m),

P261, 1 12 1¥:{
Ø: θ ∈ Θ = [a, b], ���¼ê�²���§K X ´ θ �Ø�NN�O.

�: θ ∈ Θ = [a, b], d? −∞ < a < b < ∞. ���¼ê�²���§K X ´ θ �Ø�NN�O.

USTC
高亮


