
 

§8.2 N-PÚnÚq,'u�{üb�u�¯K: Θ “ tθ0, θ1u.

H0 : θ “ θ0 Ø H1 : θ “ θ1.q,¼ê: Lp~x, θq “ śn
i“1

fpxi, θq. (±ëY.Ǒ~)q,'Ä½�/q,'u�:

Wλ “ t~x : Lp~x, θ1q ą λLp~x, θ0qu .½n2.1. (Neyman-Pearson Ún) eλ0 ��
Pθ0

´

~X P Wλ0

¯

“ α,KWλ0
´Y²Ǒα �UMP Ä½�.½n2.2. þãWλ0

´� Ä½�, ÏǑ´UMPU Ä½�.5VÇÚOA6Ç���¡ ��ö: ÙE!Ü�



 

N-P Ún�y²: b�W̃ Ǒ´Y²Ǒα �Ä½�,  �y
Pθ1p ~X P Wq ě Pθ1p ~X P W̃q, Ù¥ Wλ0

∆“ W.db��, W �W̃ Ñ´Y²Ǒα �Ä½�, =
Pθ0p ~X P Wq “ Pθ0p ~X P W̃q “ α.�mü>Ó��Ø�¯�t ~X P W X W̃u �VÇ. =, I�y

Pθ0p ~X P WzW̃q “ Pθ0p ~X P W̃zWq

ñL
∆“ Pθ1p ~X P WzW̃q ě Pθ1p ~X P W̃zWq ∆“ R.dW “ Wλ0

“ t~x : Lp~x, θ1q ą λ0Lp~x, θ0qu �/ñ0¤á:

L “
ż

WzW̃
Lp~x, θ1qd~x ě λ0

ż

WzW̃
Lp~x, θ0qd~x,

R “
ż

W̃zW
Lp~x, θ1qd~x ď λ0

ż

W̃zW
Lp~x, θ0qd~x.5VÇÚOA6Ç���¡ ��ö: ÙE!Ü�



 

~2.1. X „ Npµ, 1q. �b�u�¯KH0 : µ “ 0 Ø H1 : µ “ 2�Y²Ǒα “ 0.05 �UMP Ä½�.q,¼ê�q,':

Lp~x, θ1q
Lp~x, θ0q “

1?
2π

n e´ 1

2

ř

n

i“1
pxi´2q2

1?
2π

n e´ 1

2

ř

n

i“1
x2
i

“ e
1

2

ř

n

i“1
4pxi´1q.q,'Ä½�:

Wλ “
"

~x :
Lp~x, θ1q
Lp~x, θ0q ą λ

*

“ t~x : x̄ ą cu .

T px1, ¨ ¨ ¨ , xnq “ x̄ ¡Ǒu�ÚOþ.�âα ÀJλ (�d/, ÀJc):

α “ Pθ0

`

X̄ ą c
˘

“ P pZ ą c
?
nq ñ c “ z1´α{

?
n.�L¼�z1´0.05 “ 1.65. l¤�Ǒ

W “ t~x : x̄ ą 1.65{
?
nu.5VÇÚOA6Ç���¡ ��ö: ÙE!Ü�



 

~2.2. Θ “ t0, 1u. fpx, 0q “ 1t0ăxă1u, fpx, 1q “ 2x1t0ăxă1u. �b�u�¯KH0 : θ “ 0 Ø H1 : θ “ 1 �UMP Ä½�.q,¼ê�q,':

Lp~x, θ1q
Lp~x, θ0q “

2nx1 ¨ ¨ ¨ xn1t0ăx1,¨¨¨ ,xnă1u
1t0ăx1,¨¨¨ ,xnă1u

“ 2nx1 ¨ ¨ ¨ xn1t0ăx1,¨¨¨ ,xnă1u.q,'Ä½��u�ÚOþT “ T px1, ¨ ¨ ¨ , xnq:

Wλ “
"

~x :
Lp~x, θ1q
Lp~x, θ0q ą λ
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#

~x : ´2
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ÿ
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lnxi ă c
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