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Abstract

If the random variable X =InY ~N (/4,02 ), then the random variable X follows the log-normal

distribution, which is used to describe a class of positive right-skewed data and the practical ap-
plication is very extensive [1]. In many cases, the source of data has different backgrounds, for a
single population research [2] has been unable to meet our needs, so the main purpose of this time
is to study their common parameters based on several populations. In this paper, the generalized
pivot of the mean [3] is given for a single sample by means of generalized inference, and then the
weighted average of the generalized pivot is given for different populations of common mean
based on the sample size extracted from each population and the generalized pivot of approx-
imate sample variance. Then the generalized confidence interval of the common mean is obtained.
The probability of coverage is close to the confidence level using R.
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EHNAER X = In¥ ~ N (w07 ) MBI R X BAHEES S, XYESH A AIRETR—REL WY

¥, SEERMASREZ[1]. EREZHLAT, ZREOREFARKER, X TENBERL2IEEN
BEW R RATHRR, W HEEEKRET ISR UMATR RSB 300 T EAHAF]
R SCHERTR 7 R4 M E 3] SURSHE, REE T BA B R B AE DR AT Z/H) XK
HWES MR B A RBERNT SURMEKMECFY, BE3EFRNERT XERFXE, FARESET
FEsR, BN BEEHRRELESKTE.
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1. 5|8

BRI RAEZ 2 MR R BEHLRZ AR, 26 2 BOES AT, WNEOES A AAE LR A A EE
MR, Biln e 32 242 A FR i1 e mb i s KBS B 7T, 38 A IBUE 0 2 sC L LV 2 SIIE
BIE FE0 P X R L 25 0 A R A IR R B B A% o A AME TR BRZAAIAEY AU S HUE S At
JRZ IS, AR 220 TR 2 FE R E 77 i Bt LR NS o AEE AT 2B R ET SR IR
XHBUEZR AT EE, X TR F R FEERARLEE, BATSTE RN Z ERE R, Rtk
[FIIMEL, XA A ST IT 1 N 7

2. I ARmERT X EEXE

X 1: SEUES AR
%%MQEX:MY~N@Jﬁ,W%MQEY%Mﬁﬁﬁ%Nﬁﬁﬁﬁﬁ,ﬁ%ﬁ@ﬁ%:

1 e—(lny—u)z/2rr2 y> 0
f()=r1(y)=1270y -
0 y=0

HIME EY = exp(,u+o-2/2) 0
2.1, JTXREERNT XEEXE

X 2: [ SRR E AN X EAE X

TN R(X;x,n) K SAKE &S X, x MipIZ%, Hiin=(60,5), 02XBSEH, &2 KSH,
I H 2 AT 2 A

1) XEEM x, R(X;x,n) MM S RNSHE n=(0,5)TcK;

2) MIHE r = R(x;x,n) S5ITIRSH 6 oK.
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BBtgs €] XAkHR R(X;x,n) MEG R y (0<y <1), FHRIIFAZRK—DTEC,, il
P(R(x;x,n)ecy):y

0, :{H|R(x;x,77)eCy}

WHx e, NZE 0 —ABE RNy i) XERF XA,

T SRR B B R T AR GERR B R O iR TR o) L, BV 2490 A0 25 i IR S B Xl = AR A Bl ok
F) 3 11 ) R

L b, UG R T ORI SRS R Z A WTR R R

T+R=g(0), Hrh g(6) XS EI R, Hbw] DU FE T SCRKA&R: (0 77 V5 R B AT R st 6,
HIAHRI T S p W PAEE =& X R EAR R
2.2. Fiducial '~ X iR3HE

X 3: Fiducial |~ SRRl &

BR(X;x,n) RRT X, x Mgz, Hhn=(0,5), 0=M%ESE, 5 ZWIKRSH, I HilE L
TR

1) XEEM x, R(X;x,n) MM S RMNSH n=(0,5)TK;

2) WLME R(x,x,7)=0 .

TFR R(X,x,1) NXHESH 6 1) Fiducial |~ SCHX il &

A LA th Fiducial | SCHRFl AT SO & AR ARPER S 400, X 48743 Fiducial | SCHX il T DU IS #4)3d
ZH) Fiducial 731551, HOSH TENBGARIMIE 7%, T B9H8 7 4 32 B i S SR i 5ok 46
i

3. BHBAZE
3.1. TR E RS

I kAL AFLEME 6 = exp(,u+c72/2) XSRS B, 2 Y, Y, Y, RN i DX EUEZS
AP A, A

X, =log¥, ~ N(,u[,af) , IR

O=exp(p+07/2), i=12,k.

A X, F0S? 4y BN ER i A X BOE 2 S B A RO oo B 4 S5 X3 5 5 %2,
X, =log¥, (j=12-n)s B4 % A2 5 BIERMAORIE. T
Xty N(o1)

q/a,.z/n
(ni —I)S[Z/Gi2 =V, Nlri—l
Hp Z, R MR E RS AARBENLAL S, V2R E BN, -1 R MR L &, HW#FAHE
ML PRI AT DARAIE ) SRR A
n, —l)sf

R#:(V

1

(M
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Z, (n —1)

R, (2)
EaNGA

_ R,
JH:Ré')zexp(Rﬂi+ ;J 3)
ST A BRSO UR MR 4 —exp(,u +—) (4], 4)

He ﬁ, X, 67=8-
E’J*ﬂﬁﬁﬁﬁTu AL

var(0") = (1+ 07 [2)exp (224, + 57 ) [5] (5)

NTTTERATT I T (3 RE S A3 0 1) SCRK B A T e AN SURK Bl RY) 0 BT #5918, LA T

AT
g, i R ©)
Zl' Wi ’
Hrp: R, —l/Rvar( ) (7
Rvar(é([)) =R, (1 +R /2) exp(ZRﬂi +R ) (8)
3.2, 3%

K E W (i =1k, j=1-m,} -
1) iH5Ex fs?, i=l-ko
2) PHEV, ~ g BSBUE, BEIRDBHIARIHER,, i=1-k.

3) PP Z ~ N(0.1) MU, ~ o WAHEASL R SEHUE, RERIEQS R AXIER, » =1k,

4) WAEARG)HERY, i=1-k.,

5) HEDE 23 31 Ik, RIBAXDMEO)ITHR, -

6) RIFEAR(G)ITHHABEIR,

7) EELIE 2~6 Hm IR, HEI—RFIR, .

8) WX LLRF R, T M/NEIKHES

LB T 0 R, B9, WL 2.5% 5000 1515 97.5% 3B 5, 1331 0 BB AZ KT8 95% 1 BAS [X 1] .

4. BUMRESE

TEA IR SLIG 1, BUSARANECH 2 4, FERE TN ny =20,n, =40, 1E 7 % H0% e f5 1080 1 e
WHHETRATE, A [, =5/3F110/3, JLFEIIE y =logd HI{EHEL 0.3, 0.5, 0.8, 1.0, 1.2, 1.5 Al 2.0.
T TH AR AE T 2O G ) SCHEWTI 776 5 R FEAR TS 20 95% BE X I E &%, Wk 1.

HAtb 2l a S8 p MR 1 /u,
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Table 1. Empirical coverage probabilities of 90 percent two-sided confidence bounds for the common mean

F* 1. HEHE OMEREKFER SUHIRMEERENEEEEE

bz ogd S
l(nl,nz):(20,40) (n,,nz)=(30,50) (n,,nz)=(50,100)
TSR A PNV TSR A KA IPE Lt ik PNEVN

0.3 0.95 0.89 0.95 0.93 0.95 0.95
0.5 0.95 0.88 0.95 0.93 0.95 0.95
0.8 0.95 0.88 0.94 0.92 0.94 0.95

5/3 1.0 0.94 0.87 0.94 0.92 0.94 0.94
1.2 0.95 0.86 0.94 0.92 0.95 0.94
1.5 0.94 0.85 0.94 091 0.94 0.94
2.0 0.93 0.84 0.94 0.90 0.94 0.94
0.3 0.95 0.88 0.95 0.94 0.95 0.95
0.5 0.95 0.89 0.95 0.94 0.95 0.94
0.8 0.94 0.88 0.95 0.93 0.95 0.94

10/3 1.0 0.95 0.88 0.95 0.93 0.95 0.94
1.2 0.95 0.87 0.95 0.93 0.95 0.94
1.5 0.95 0.88 0.95 0.93 0.95 0.94
2.0 0.94 0.88 0.95 0.93 0.95 0.94

M ERGRHKE, HREARBUNT, |7 SRR 1077 2 1 S /KT BB s T KRBT E, BoR
I R THERE . SRR IZATHE NN, KAEA R RACREH W, | SO U E T R R
L AITERE -

SE ik
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