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單元 29: 假設檢定理論的註解
({… §10.7)

ø<óÉíÅjÑ

1. ™Ìcq

H0 : θ = θ0

OúcqªÑ

Ha : θ > θ0

C

Ha : θ < θ0

C

Ha : θ 6= θ0

½. àS²擇適çí Ha?

�. 根Wõð6欲�測 (宣˚, claim) í θ 值7

ì.

2. α Ä θ0 7ì; β ÄÔìíú值 θa 7ì, O�<

2í θa í²¦�u困Øí.
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3. 固ì α, ª²| (§10.10 D §10.11 íqñ) �|

ü β ª?值í�ì; O即Uà¤, β YÍª?óçË

×.

4. ç�ì$l¾ θ̂ ∈ RR v, àST!�? Jª)�<

2/üí β 值, †Q§ H0; ´†.拒" H0 (7.

uQ§ H0) C#| p-值âè6AWj釋.

5. Ê “üí α” -, 拒" H0, 1.[ý H0 “錯í×

譜”; 僅[ý基kø_錯Ï拒" H0 (ç H0 öv)

íœ率uüí¬˙-, 拒" H0.

6. $l<2 (statistical significance) .�kõ�

<2 (pratical significance). Wà, ‡述-Üç

û˝í�ì

H0 : µ1 − µ2 = 0 úk Ha : µ1 − µ2 6= 0

)

(i) p-值 = 0.0124, ü; J

α ≥ 0.0124

†拒" H0, 顯ý¥@vÈ�æ, x�$l<2.
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(ii) Í7,

y1 = 3.6, y2 = 3.8

)

y1 − y2 = −0.2 秒

靠¡嗎? ª?�, O6ª?³�õ�,í<2

(差æ). Ñ7©¾¤差æu´�õ�<2, ªS

à µ1 − µ2 í]賴–È判i, à¦

α = 0.05, θ̂ = y1 − y2

† µ1 − µ2 í 95% ]賴–ÈÑ

θ̂ ± z0.025αθ̂

= (y1 − y2)± 1.96

√√√√σ2
1

n1
+

σ2
2

n2

≈ (y1 − y2)± 1.96

√√√√s21
n1

+
s22
n2

= (3.6− 3.8)± 1.96

√
.18

50
+

.14

50
= −.2± .1568

= (−0.3568, −0.0432)

]õ�,, Êòœ率 0.95 -, �差æ, ÄÑ

µ1 − µ2 ∈ (−0.3568, −0.0432) < 0
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7. À尾�ì™Ìcqí型�í²¦ÑSJ��¦H.�

�í�述, ~AW閱è{…� 519 頁íqñ.
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