
Solution to Assignment 9

9.12: The likelihood function is L(θ) = θn exp(−nθX), maximized at

θ̂ = 1/X. So
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9.20: The best test, from the Neyman-Pearson Lemma, rejects H0 if
X ≥ 0.9, and has power P (X ≥ 0.9|H1) =

∫ 1

0.9
2x dx = 19%.

This is the largest possible power.

9.22: The acceptance region is
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The rejection region when σ0 = 1, n = 15, and α = 5% is{
X : σ̂2 /∈ (0.375, 1.74)

}
.


