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The p-value

Suppose φ is a test fun
tion for θ ∈ Θ
0

su
h that φ(x) = 1 i� W (x) ≥ c .

De�ne the fun
tion

p(x) := sup
θ∈Θ

0

Pθ [W (X) ≥ W (x)] .

The p-value of the test is the random variable p(X).
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