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Example 1 : LRT

Ho : (01,02) € {1} x {0} apply the likelihood ratio test
Hq ((91,92) < {O} X {1}

distribution of measure2ments

f(yl0) = \/127 exp {—% > (y(k) - Hk)2}
k=1

log-likelihood of parameters

InL(0;y) = —% In(27) — %Z(y(k) — 01)°
k=1

>1(1) log-likelihood ratio




Example 2 : GLRT

Ho : (01,02) € R x {0} apply the generalized likelihood ratio test
Hy (91,92) e R xR

generalized log-likelihood ratio
y(2) 2In Lr(y) = max 2InL (ény) — max 2In L (émy)
T y él €0, éoE@o
2

= min > (y(k) — o)’

fo€Rx {0} 11
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Example 3 : GLRT

Ho : (01,02) € R x {0} apply the generalized likelihood ratio test
Hq : ((91,92) & {O} X R

generalized log-likelihood ratio

y%2) y 21n Lr(y) —elllrleaéx1 2In L (91,y> — éroneag:0 2In L (émy)
=90;§1?{0}; (k) = b0’
/ >y (1) - elg?;?xRZ y(k) = B1k)?
=y(2)* — y(1)*
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Ho : (91,(92) c R X {O}
Hq : (91,92) eR xR

Example 2 : Ml test

apply maximally invariant test

generalized log likelihood over Ml statistic
2In Lr(t(y)) = max 2In L (¢;t(y)) —2In L (0;t(y))
c€
=y(2)* — min(y(2) — ¢)’

ceR
=y(2)”
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