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Therefore the Wald statistic is given by
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For small sample size of normal variants
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pvalue
Instead of reporting reject Ho or retain Ho

you
could instead ask if Ho is rejected for a

particular size

p value
smallest x at which the test

rejects Ho
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test statistic

the pvalue is a measure of the evidence against Ho
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value Not evidence in favor of Ho

Ho could be true
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For the Wald test Let w observed Wald statistic
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The p value is a random variable

If Ho is true then we may observe reasonable

test statistics or some extreme ones
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Pearson X test
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Thehikelihoodratiotest
think how this compares with the Wald test
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Rephrase Among all tests with the same probability
of a Type I error the Likelihood Ratio Test

minimizes the probability of a Type II error


