STA260 Tutorial 10 Question 2

Question 2

Let X, Xy, ..., X,, be independent random variables such that each X; has a N (0, 0?)

where the variance o2 is unknown. a‘ 24
If n = 15, find the most powerful level & = 0.05 test of Hy, : o = | versus H, : o* ='
Explicitly provide the Rejection Region (RR).
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Recall: Z:(\%ﬂ )Z ~(NY)* = fX?ZM)
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