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Consider a Bayesian hypothesis testing problem with equal prior probabilities
and uniform costs. Under Hy suppose that ¥ ~ po(y) and under Hy suppose that ¥ ~ p;(y) where

_ 2wV /2 y >0
poly) = {0 y<0
e Y >0
Pl(y) = {0 zzo .

(2) Find the minimum probability of error hypothesis test for Ho vs. H,. Specify the likelihood

ratio, threshold, and randomization if needed.

(b) Simplify the test from (a) to the extent possible. Draw a picture to illustrate the test.

(c) Find the minimum achievable probability of error for testing Ho vs. Hi.
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