
Ch9, p.29

Example 7.13 (UMPU test for normal variance)

Ch9, p.30

Definition 7.9 (monotone likelihood ratio)
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Ch9, p.31

Theorem 7.6

Theorem 7.5

 Further reading: Roussas, 13.4, 13.5

• (Generalized) likelihood ratio tests

Question 7.12

Ch9, p.32

Definition 7.10 (generalized likelihood ratio test, TBp. 339)
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Ch9, p.33

Example 7.14 (GLR tests for normal mean with known variance, two-sided, TBp.339-340)

Ch9, p.34

Example 7.15 (GLR tests for normal mean with unknown variance, two-sided)
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Ch9, p.35

Question 7.13

Ch9, p.36

Theorem 7.7 (large sample theory for null distribution of GLR statistics, TBp.341)

 Reading: textbook, 9.4; Further reading: Roussas, 13.7

• Application of GLR test I --- tests for multinomial distribution, goodness-of-fit tests

Example 7.16 (GLR test for multinomial distribution)
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Ch9, p.37

Ch9, p.38

Question 7.14 (examine distribution assumption in statistical modeling  goodness of fit)

NTHU MATH 2820, 2025  Lecture Notes

made by S.-W. Cheng (NTHU, Taiwan)


