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f"qyz ,'` cren

ynzydl oi` .(zeaeyzd cewipa oeayga gwlz ef dcaer) zel`yd lk lr zeprl yi
dglvda .oeaygnae ,a"vnd mekiqd itcl hxt xfr xnega

.oezp n ≥ 3 .1

dpzyn lk day ,(X1, . . . , Xn) xehwe ly zicnn-ax zebltzdl `nbec epz (`)
.zihqihhq miielz (i 6= j) Xi, Xj lky cera ,Xi ∼ b( 1

2 )
md mipzyn bef lk day ,l"pk xehwe ly zicnn-ax zebltzdl `nbec epz (a)

.szeyna dielz-izla dpi` dyly s`y cera ,miielz izla
,idylk zebltzd ilra md (Y1, . . . , Yn) ,(X1, . . . , Xn) mipzyndy gipp (b)
-izla mipzyn md R1, . . . , Rn ∼ b( 1

2 ) -y gippe ,Xi, Yi ∼ b( 1
2 ) -y jk

X1+R1, . . . , Xn+Rn, Y1+R1, . . . , Yn+Rn mipzyndy egiked .miielz
.zeiriaxa gxkda `l la` ,zeylya miielz izla md

mixhnxt ipy α, δ xy`k ,U(α, α + δα) zebltzdn X1, . . . , Xn mbcn oezp .2
mini`znd xcqd iihqihhq z` Y1 ≤ · · · ≤ Yn -a onqp .mireci mpi`y

.mbcnl

.mihpnend zhiy itl mixhnxtd ipyl micne` e`vn (`)
.α, δ,X1, . . . , Xn -a zelza ,mbcnd ze`xpl dgqepd z` wiecna eazk (a)

.mixhnxtd ipyl zilniqwn ze`xp cne` e`vn (b)
.szeyna miwitqn Y1, Yn -y e`xd (c)

.[zexidf] Y1, Yn ozpda Xk ly zebltzdd z` wiecna ex`z (d)

xy`k ,N(
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) zilnxep-ax zebltzd yi icnn-ec dpzynl .3

mbcn gwlp efd zebltzdd on .reci epi`y xhnxt σ -e ,reci ρ m`znd mcwn

.σ2 z` cen`l mivexe ,
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)
, . . . ,
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Xn
Yn

)
ielz-izla

?Xi ly zebltzdd dn (`)
-a df cne` onqp .X1, . . . , Xn wx mireciy dgpda ,σ2-l UMVUE e`vn (a)
,dixhniq itl) T2 = t(Y1, . . . , Yn) onqp ,T1 = t(X1, . . . , Xn) m` .T1

(cala Yi -a miynzynd micne`d oian UMVUE `ed T2

`ll ,zilnipin zepey lra dihd xqg cne`) σ2 -l izin` UMVUE e`vn (b)
.T -a df cne` onqp .('a sirqay dlabnd

.T -e T2 ,T1 micne`d ly zepeyd z` eayg (c)
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