IEA TR IENR RS ERID T

IESRB THEFIENESF S ENSH
IESRB THEFIENES S ENSH
SATERS, 211G

2 Thr

B 3.1 X1, Xo, -+, Xy iid. ~ N (a,0°),

IEEAb T 146 HH— NI R IE R EAIERR TS .

MR Y1 = X, Y2 = Xo,--+, Y, = X, BILER

L1 =NY1 — Y2 — "~ Yn
e $SLL I
Lpn = Yn
\sum {i}-a\right)*{2}=\sum {i}-\bar(x}\right){2}+n(\bar{x}-
)2}
AT LAEISY,, - -, VoS HBA NS S (41, yn) = n(2702) "% exp {_ (g1 — vz - p)”

\sqrt{n}\left(2 \pi \sigma”{2}\right)*{-(n-1) / 2} \exp \left(-q / 2 \sigma”{2}\right)

Hh$g=(ny1 —y2— - —yn — )" + Z (yi —1)°8. VERE ]
2
(n-1) S*{2}=\sum {i}-\bar{X}\right)*{2}=\left(n Y {2}-\cdots-Y
{1}\right)*{2}+\sum {I+-Y_{1}\right)*{2}=Q

BHIES (r — 1)S SPEA ESY = g SHOA AR 36 2
\begin{aligned}

E\left(e”{it Q / \sigma”{2}} \mid y
{2} \cdots d y_{n}\

& =(1-2it)*{-(n-1) / 2} \int \cdots \int \sqrt{n}\left[\frac{1-2 i t}{2 \pi \sigma”{2}}\right]*{(n-
1) / 2} \exp \left{-(1-2it) q / 2 \sigma"{2}\right} d y {n}\

& =(1-21 ) -(n-1) / 2}


af://h1-0
af://h1-1

ESSR TR EME RS END T
\end{aligned}

HEEIS(n — 1)8%/0® ~ X2 _18. T FLILZ M S A RISY $ T, H LS S S RISY $HH HL AR > [1Thr] > 5234,

2 Thr

T 5.8 X1, X2, -+, X iid. ~ N (a1,0}),Y1,Y2, -+, Yy iid. ~ N (a2, 03), BIRE 0F =
o3 =", BHA X1, Xz, -, Xm §Y1, Yo, -, Yo AEEIRIZ, W

T =

~ tn+m—2

(X-Y)— (a1 —as) '\/mn(n+m—2)

Sw n+m

&L (n +m — 2)S2 = (m — 1)S2 4 (n — 1)82, Itk

ml—l gl:(xi_X>2’ 522: nil jzn:(yj_yf

& =

2 Thr

B 6.1 X1, Xo, -+, X idd. ~ N (a1,02), Y1, Y5, -+, Y, iid. ~ N (az,03), BEHEAR
XlaX27 o 'aXm *D Yl)YZa ot 7Yn *EEIJES‘Z: mu

2 2
5S¢ o3
— 5 mel,nfl

F=_—_L.
522 01

itsk S2 #0 52 BN ANBIFRA,

2 Thr

T 7.8 X1, Xa, - -+, X iid. RIIEEIST0: f(2, A) = Ae I, WE

22nX =2X) X ~ X3,

i=1
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