
X ↪→ N(µ, σ) H0 ≡ (µ, σ) = (µ0, σ0) H1 ≡ (µ, σ) ̸= (µ0, σ0)
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mu0 <- 0

sigma0 <- 1

n <- 100

simul <- replicate(100000,

{

x <- rnorm(n)

n*log(n) - n*log(sum(((x-mean(x))/sigma0)^2)) +

sum(((x-mu0)/sigma0)^2) - n

})

a <- c(1,10,25,50,75,90,99)/100

round(rbind(quantile(simul,a), qchisq(a,2)), 3)

## 1% 10% 25% 50% 75% 90% 99%

## [1,] 0.02 0.212 0.577 1.398 2.805 4.652 9.21

## [2,] 0.02 0.211 0.575 1.386 2.773 4.605 9.21
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