
TMA4295 Statistical inference

Exercise 12 - solution

Problem 1

Using theorem 2.1.10 we have that FT (T |✓) is uniform(0,1) and is a pivot. Hence we have

P✓0 ({T : ↵1  FT (T |✓0)  1� ↵2}) = P (↵1  U  1� ↵2) = 1� ↵1 � ↵2 = 1� ↵

where U ⇠ uniform(0, 1). Then we have as an ↵ level acceptance region

{t : ↵1  FT (t|✓0)  1� ↵2}

and as ↵� 1 confidence interval

{✓ : ↵1  FT (t|✓)  1� ↵2}.
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