Homework I- Liese Course II deadline: 3/11/09

1. Consider two models
M= (X’Ql’ {PQ}GEG) N = <y’ B, {PQT(X)}969>

Suppose T'(X) is a sufficient statistic for § € ©. Show that the models
are equivalent.

2. Consider two models M, N and two equivalent models of them M, ¢,
Nsuff with A (M,Msuff) =0, A (N,Nsuff) = 0. Show

A (M, N) = A Msugs, Nougs)
3. Consider two models
My = (BB, {N (0,07}, ) : Mo = (BB, {N(6,03},.;)
Derive an upper bound for A (M1, Ms).

4. Consider two models

for some 7 € (0, 1). Derive an upper bound for A (M1, Ms).

5. Compare the models

My = ({0.1,00m} P({0,1,.on})  {Bin(n,p) o )

_ 3 3 g PP
My = ({0, 1,..,n}",P ({O, 1,..,n} ) ,{multmomml(n, 55 (1 p)}p€(071)> )

6. Compare the models

M = ({0,1,...,n},77({0,1,...,n}),{Bin(n,p)}pe(071)>

My = <{O, 1, ...,n}3 ,P ({0, 1, ...,n}?’) , {multmomial(n, g,g



