
 
Recall last time we defined whatis hypothesis testing

parameter G E controls how to generate data
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we reject Ho if XER
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the probability totrigger rejection under 0
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theworstcase scenario what is the largest
probability to reject Ho when Ho is actually true

Ho istrue

Ideally we want BCA to be tow when EE

and high when 0 El



Example of test
Say Xi Xz Xu n N µ r we want to

ask is µ e o

Hypothesis
o µ to null hypothesis

µ o alternative hypothesis
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BLM is function

For a size a test we want
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Remark this is an example where we can adjust the

test Ra depending on the desired of
fleetest L value

Definition p value
CassYe keephag

a rejectionregion

x
G tY what is the smallest that

we reject Ho

P value Inf a X R finfminysup max

infimum
infCrei

pvalue

P value L o ol
againstHo

P Value 7 0.1 i litter no evidence against

Ho

warning large pvalue means either Ho is true
or the test is too weak
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