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LIKELIHOOD RATIO TESTS FOR SCALE PARAMETER IN
P-NORM DISTRIBUTION AND ITS APPLICATIONS

HU Hong-chang , REN Huan
(School of Mathematics and Statistics, Hubei Normal University, Huangshi 435002, Chma)

Abstract: P-norm distribution is a important distribution family, including Laplace

distribution, normal distribution, uniform distribution, one-point distribution, etc. In this article,
we consider the problem of testing scale parameter in P-norm distribution via likelihood ratio
test method. Firstly, we introduce three sampling distributions, whose are closely related to
P-norm distribution. Secondly, for a and two P-norm distributions, we investigate two hypothesis
testing problems of unknown scale parameters by the likelihood ratio test method. We discuss the
asymptotic distributions and (approximate) density functions of likelihood ratio test statistics, and
also give the (approximate) density functions under some special cases such as Laplace distribution
and normal distribution. At last, the validity of our method is illuminated by some numerical
examples.

Keywords: P-norm distribution; Likelihood ratio tests; Scale parameter

2010 MR Subject Classification: 62F03



