Repetition week 45

Interval Estimator

[LOX)U (X))

Interval Estimate

(LU (X))

Coverage Probability

P(o<[L(x)U(x)])

Confidence coefficient

inf P(0e[L(X),U(X)])




Methods of Construction

Inverting a test H,:0=6, H,:0 # 0,
A(Ho)z{x:XERC}

C(X):{go X € A(go)}

Inverting LRT
C(x)={6,: A(x)=k]

Pivotal Quantity
The distribution of Q( X ,0) is independent of 6.

C(x)={0: &, <F, (1) <1-a,|



