
Chapter 2

LocationData
n Real valued measurements y1ldotsyn

Let uEleftYiright be the unknown mean

from the population

Suppose we had a value mu0 that we

were wondering about for M mumu02

How could we decide

Same 3 ingredientsassume
sigma2 knowyiapproxdNleftmusigma2right

Modeldensity

fleftyrightfrac1sqrtpartialpisigmapartialuxpleftfrac1partialsigmapartialleftymuright2right



50 flefty1ldotsynrightprod_i1nfleftyiright
left2pir2rightn2expleftfrac12sigma2sum_i1nleftzimuright2right

2 Hypotheses

H0mumu0 64.5

H1MneqM0

3 statistic using U 2

flefty1ldotsynrightleft2pisigmarrightn2expleftfrac1partialr2sum_i1nleftyimuright2right
Cexpleftfrac1partialr2leftSigmayi22uSigmayimu2rightright

Apparently slefty1ldotsynrightsum_i1nyi
is
good.or

frac1nsum_i1nyuequivoverlineyn



How to conduct the test

Assume to

Generate data

Calc stat

Compare to
observedstatrepeat


