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2. A. Here n = I + J , k = 4 , and r = 1 . It is easily seen that
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Hence the F � statistic for testing H versus K : �
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and the test becomes "reject H if F > F

1,I+J�4,�

".

B. In this case n = I + J , k = 4 , and r = 2 . The estimators are the same

under the "big model" as in part A. Under the hypothesis H we �nd that
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and the test becomes "reject H if F > F

2,I+J�4,�

".

3. In my solution I will reverse the roles of F and G from Ferguson ... so that
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By applying L'Hopital's rule twice, we �nd that
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Since EU
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= i/(N +1) , the locally most powerful rank test of H versus this
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and again the locally most powerful rank test is the Wilcoxon rank sum test.

As for interpretations of these alternatives, �rst note that the functions
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Thus this family is one with proportional odds ratios.
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Hence by the WWNH CLT it follows that under H : F =G we have, if

April 30, 1997



- 5 -

0 < limm/N � limm/N < 1 ,

(**)

p

n(S

N/n

� (N +1)/2)

r

(1 �

n � 1

N � 1

)(N

2

� 1)/12

!

d

N (0, 1) .
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[Actually it is possible to relax the hypothesis that

0 < limm/N � limm/N < 1 ; the convergence in (**) holds as m /n n ! 1

in any way under F =G .]
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