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Quiz 9, Attempt 2
What does it mean for a test to be ‘the most powerful test of size alpha?’ 



Define Type II error and give an example; be sure to indicate the null and alternative hypotheses in your example.
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27. Let'X,,..., X, bearandom sample from an exponential distribution, X; ~ EXP (6).
(8) ‘Derive the generalized likelihood ratio (GLR) test of Hy : 6 = 6, against H,:
6 # 6,. Determine an approximate critical value for size « using the large-sample
chi-square approximation.




