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λ θ X

X ∼ cauchy(θ, λ)

f(x) =
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λ
) } , −∞ < x <∞, θ ∈ R, λ > .
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sign.R −
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MATLAB
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n = ARL

normal cauchy

shift signed− rank xbar signed− rank xbar
(θ − θ ) UCL = UCL = UCL = UCL =

X̄
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