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A Sequential Testing Method with Prior Information ——
Sequential Posterior Weighted Testing Method (SPOT Method)

Zhang Jinhuai
(Department of Automatic Control)

Abstract

The general theory of sequential weighted test, and the truncated SPOT is discussed in this
paper. The upper bound of the two kinds of error for testing hypothesis of the truncated SPOT is
derived. Two application examples of this method are provided: one is the reliability testing of
product; the other is the accuracy detecting of the random fall point of the re—entry vehicle. By
virtue of using prior information before testing, we can efficiently test statistical hypothesis under
the condition of small testing number. This SPOT method is quite significant to statistical detection
of expensive products.

Key words sequential testing hypothesis, power function of the test, reliability, dispersion
of the random fall points
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