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7. Suppose X, ..., X4 is a random sample of size n = 16 from a normal distribution,
X, ~ N(y, 1), and we wish to test Hy : u = 20 at significance level « = 0.05, based on the
sample mean X.
(a) Determine critical regions of the form 4 = {X¥] —c0 < X < a} and
B={x|b<x <o}
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(b) Find the probability of a Type II error, § = P[TII], for each critical region in (a) for
the alternative H, : 4 = 21, Which of these critical regions is unreasonable for this
alternative?




