STA260 Tutorial 10 Question 1

Question 1

Let Y7, ..., Yg be a random sample from the probability density function given by:

3e-v’/B 0
f(a18) = {‘* Ve

0 otherwise

What is the Rejection Region (RR) for the Uniformly Most Powerful (UMP) test of:
Hy:8=2 wvs. H,:08>2

with significance level o« = 0.05?

" ix}* ~ Gamma(8,2)
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Now, frowm  the lint: _Z___j\lxs ~ qammaly, )
ondd b B=2  then Claomma(8,2) = Y (e
Recall® ,\(z(m - Gamma(“/z, 2 )

Hente, A= P( é#-,3>u* | ﬁozz)
\qeml u}* - /X cAf=16, f =005 = 26.2706

e RR=TZy> 26.296 1



