Name:
Quiz 12, Attempt 1
[bookmark: _GoBack][image: ]



Quiz 10, Attempt 2
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20. Consider independent random samples of size n, and n, from respective normal
distributions, X; ~ N(yy, ¢1) and Y, Ny, , a3).

(a) Derive the GLR test of Hy:6% =62 against H,: ¢? # ¢2, assuming that , and y,
are known.
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77. Suppose that X, ..., X, is a random sample from a normal distribution, X, ~ N(0, *).
(a) Derive the UMP size « test of Hy: ¢ =0, against H, 10> 0.
(b) Express the power function of this test in terms of a chi-square distribution.




