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Abstract

In many statistical problems, there will be nuisance parameters. In the case of small samples, the
traditional frequency school cannot give a better method. However, the acquisition of large samples
is often costly and even impossible. The generalized inference solves this kind of inspection prob-
lems very well. Generalized inference is a statistical inference method based on generalized test va-
riables and generalized pivotal quantity. With the development of information technology and data
analysis, generalized inference is playing its good performance and has been widely used. This ar-
ticle examines some problems of significance for one-sided hypotheses, on the basis of generalized
pivotal quantity, generalized p value is given and the confidence interval of the interest parameter is
given by the one-to-one correspondence between the hypothesis test and the confidence interval.
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