Testovanie hypotéz |
Priklad.
X ~ A(p), p je neznamy parameter

Jednoducha hypotéza proti jednoduche;j
alternative:
Ho:p = 0.2 Hi:p = 0.5

3
Testovacia Statistika: T(Xj, Xz, X3) = 2 X;

i=1

Kriticka oblast :
Wi = {(x1, X2, x3) € R3: T(x1,Xx2,X3) > 2}

x1 = P(T(Xy, X2, X3) € W7 | Ho) = 0.104

B] — P(T(X]1 XZ! X3) € W] | H]) — 05
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W2 = {(x1, X2, x3) € R3: T(x1,x2,%3) > 1}

o2 = P(T(X1, X2, X3) € W2 | Ho) = 0.488

B2 = P(T(X1, X2, X3) ¢ W2 | Hy) = 0.125



W3 = {(x1, X2, x3) € R3: T(x1,x2,X3) > 3}

x3 = P(T(X1, X2, X3) € W3 | Hp) = 0.008

Bz = P(T(X1, X2, X3) ¢ W3 | Hi) = 0.875

Zlozena hypotéza proti zlozenej alternative:
Ho:p < 0.2 Hi:p > 0.2

W =W; = {(x1, X2, x3) € R3: T(x1,X2,X3) = 2}
Silofunkcia testu:

1 -B(p) =1-PTX1, X2, X3) ¢ W | p) =
= P(T(X1, X2, X3) ¢ W | p)
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