


2 2 6 ST 412



















’ d1unou  4.2.4

ST 412 235







4uo:.......:::*..
k PO k .

2 3 8 ST 412



\

ST 412 2 3 9



2 4 0 ST 412



ST 412 241



Qil% “.%TfJL%K~”  Y3TO “bsandly~~oeily~o~l~~"  (Significant eSf0  Significance
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(1) Pr{X,, X,,  . . . . X.) E RIH,} = a = Pr{(X,,  X2,  . . . . X.)  E R’ /HO}

(2) pr{(k,  X I, . . . . X,) E R/H,} > Pr{(H,,  X1,  . . . . X.)  E R’/HI}4

4 vlfa Pr((X,,  X,,  . . . . X.) E FIH,)  C  Pr{(X,,  X,,  . . . . X.) E R’IH,)

ilM% test dUOa&l~I%l  BCR L%Jflil  Best Test, Best Test hihi  Test ?ddW~W  Test ?JW&?n"u  (c,)  t+mfu
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L&J L = i f&;  6) $0 Likelihood Function’
1=,

b!x  L, = i fAxi;  0’)  &I  Likelihood Function ?!EiEl@l&ElJcIl  &, : 0 = 0’
I=,

Lb%.  L, = ; fdxi; 6”) $0 Likelihood Function ‘&.ElW&l~n’El  H, : f.3  = 8”
i=l
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?lql!l$  6.1 Neyman Pearson Lemma (NPL)

a%?  (X,,  x,, . . . . X.) LgI.4  Sampled Random Variables h$J%Jl'9lfln~Ud~tTlfl~~~

H, : 0 = 0’ vs H, : 0 = 8”

1 .  + <k b&(x,,xl,..., x.)  E R’
1

2. ; ,k  bdO(x,,x,  ,..., XJER
1

3. Pr.{(X,, X,, . . . . X.)  E R/H,} = a
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a = ss;..s Lo(x,,  x2,  . . . . x.)dx,dxz...dx.

= j-I,,  . . . I Lo(x,,  x,,  ,..,  xm)dx,dx,...dx.

JJw,  . . . J LO(X,,Xl,...,  x.)dx,dx,...dx.  = Jj-”  . . . J Lo(Xl.Xl  ,...,  x.)dx,dx,...dx,

dn = I& . . . I L,(xI,xz  ,..., x.)dx,dxz...dx.  - IIW  1..  j. L,(xI,xz  ,..., x.dxr

dxldx,...dx, . . . . . . . . . . (2)
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= > Loh,X*,...,XnlW)  < k
LI~XlrXI....,XnlW)

MfQ IIw  . . . I Lo(x,,xz  ,..., x.)dx,dxz...dx. < k j-Iw . . . -f  L,(x,,xz  ,..., x.)

dx,dx,.  . .dx. . . . . . . . . . . (3)

MC Lo(x,,x*,...,x.(v)  > k

L*~&&,...,x.Iv)

ps% JJ”  . . . J LO(X,,Xl,..., xn)dx,dxz...dx.  > k II,  . . . I L~(x~,x>  ,..., x3

dx,dx,.  ..dx, . . . . . . . . . . (4)

wmni5  (I) bbat  (4) PDW~

II,  Lo(x,,xz  ,..., x$dxldxz...dx.  > k II,  . . . I L,(x,,xz  ,..., x.)

dx,dx,...dx. . . . . . . . . . . (5)

mnmmla  (3) ktc (5) ww-h

(5) - (3) = k IIv  . . . IL,(x,,xz  ,...I  xJdxzdxz...dx, - k ,,,  . . . I L,(x,,xz  ,...,  x,)

dx,dxz...dx. < 0
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A
1. A = k < k

LB
& (x1,x2  ,..., x3 E R ; k < 1 ’

2 k

LB

180  (xI,xz,...,x,J  E R
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