Math 580 Quiz 11 Spring 2012 Name

1) Let Y3, ..., Y, be iid Exponential(\) random variables. Et 07’ AV ’\Y): A
a) Find the limiting distribution of (Yo =X ).  p

b) Find the limiting distribution of \/n [ (Y,)? — ¢ ] for appropriate constant c.
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c) Consider the likelihood ratio test for Ho: A =1 versus Hj : A # 1. Hence 6 = \. rhef /‘C")
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iii) Write down the rejection region and formula for a in terms of A(z). (Do not
compute A(x).)
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2) Let Y3, ..., Y, be independent identically distributed random variables from a dis-
tribution with pdf
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a) What is the UMP (uniformly most powerful) level « test for .
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b) If possible, find the UMP level o test for H,: A =2 vs. Hy: A > 2
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