Repetition week 45

Sufficiency and Unbiasedness

W unbiased estimator of 7(6).
T a sufficient estimator E[W |T] =7(0) and Var [W |T] <Var[W], Vo

T complete = E[W |T} is the unique best unbiased estimator for r(@)

Hypothesis testing.

H,:0eQ, H,:0eQ;
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A(x) =A*(T (%))

Reject if A(x)<c.

Power function

ﬁ(9)= P,(X eR)




