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單元 27: 假設檢定過程與
信賴區間的關係
({… §10.5)

q θ̂ Ñ θ í.偏估l¾/ç n 夠×v,

θ̂ − θ

σθ̂

≈ N(0,1)

†

(i) θ í 100(1− α)% ]˝–ÈÑ

θ̂ ± zα/2σθ̂

(ii) Ê α -, 雙尾�ì

H0 : θ = θ0 ú
k Ha : θ 6= θ0

í拒"域

RR = {θ̂ < θ0 − zα/2σθ̂ C θ̂ > θ0 + zα/2σθ̂}
= {|z| > zα/2}

w2�ì$l¾

Z =
θ̂ − θ0

σθ̂
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J

RR
def
= RR íìÕ = {|z| ≤ zα/2}

˚TQ§域 (acceptance region), †.拒" H0, ç

−zα/2 ≤
θ̂ − θ0

σθ̂

≤ zα/2

%âcÜ, ?óçk

θ̂ − zα/2σθ̂ ≤ θ0 ≤ θ̂ + zα/2σθ̂ (1)

Ä¤, ªœ (i) D (1) �, ).拒" H0 J/唯J

θ0 ∈ [θ̂ − zα/2σθ̂, θ̂ + zα/2σθ̂]

即 θ0 Ê θ í 100(1− α)% 雙i]˝–Èq.

°Ü, θ í 100(1− α)% -ä]˝–ÈÑ

[θ̂ − zασθ̂, ∞) (2)

/Ê α -, ,尾�ì

H0 : θ = θ0 ú
k Ha : θ > θ0

í拒"域

RR = {θ̂ > θ0 + zασθ̂}

].拒" H0, ç

θ̂ ≤ θ0 + zασθ̂
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?óçk

θ̂ − zασθ̂ ≤ θ0 (3)

Ä¤, ªœ (2) �D (3) �, ).拒" H0 J/唯J

θ0 ∈ [θ̂ − zασθ̂, ∞)

即 θ0 Ê θ í 100(1− α)% -ä]˝–Èq.

|(, ~AWRû, -尾�ì

H0 : θ = θ0 ú
k θ < θ0

v, .拒" H0 J/唯J

θ0 ∈ (−∞, θ̂ + zασθ̂]

即 θ̂ Ê θ í 100(1− α)% ,ä]˝–Èq.

註. ~AWRû拒" H0 D]˝–ÈíÉ[.
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