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Question 7.8

• Neyman Pearson Lemma --- most powerful tests

Definition 7.6 (uniformly most powerful test, TBp. 336)

• most powerful test for simple vs. simple hypotheses

Definition 7.7 (likelihood ratio, TBp.329)

Ch9, p.17

Theorem 7.1 (Neyman-Pearson lemma, TBp. 332)
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Example 7.7 (cont. Ex. 7.2 (LNp.8), TBp. 329, 330)

Example 7.8 (TBp. 333)

Ch9, p.19

Question 7.9

• UMP examples for testing certain composite hypotheses
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Example 7.10 (cont. Ex. 7.9, TBp.336)

Example 7.9 (cont. Ex. 7.8 (LNp.18), TBp.336)

Ch9, p.21
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Theorem 7.2 (significance level, power, and test function)

Definition 7.7 (test function, nonrandomized test, randomized test)

Ch9, p.23

Theorem 7.3 (UMP test for one-parameter exponential family, one-sided hypothesis)

• UMP tests for one-parameter exponential family
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Example 7.11 (UMP for i.i.d. Bernoulli)

Question 7.10
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