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;ILF  Exercises

1. Find the minimum Bayes risk for the binary channel of Exam-
ple ILB.1.

w Suppose Y is a random variable that, under hypothesis Hp, has pdf

2/3)(y+1), 0<y<1
po(y) = { (/3 othnglSe

and, under hypothesis H,, has pdf

_J1 0=sy<1
n) _{ 0, otherwise.

(2) Find the Bayes rule and minimum Bayes risk for testing Hy
versus H; with uniform costs and equal priors.

(b) Find the minimax rule and minimax risk for uniform costs.

(c) Find the Neyman-Pea.rson rule and the corresponding detection
probability for false-alarm probability o € (0,1).

3. Repeat Exercise 2 for the situation in which p; is given instead by
i+1) _ ) .
pi(y) = '(;7—5—)5 G+t yeR,j=0,1

For parts (a) and (b) assume costs

0, ifi=
C¢j= 1, 'ifz'=1andj=0
3/4, ifi=0andj=1,

and for part (a) assume priors mo =1/4 and m; = 3/4. |
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