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An idea and a hope

• Statistical model: P = {Pθ : θ ∈ �}

• Partition � into disjoint regions �1, . . . , �k ,
with points θi ∈ �i , such that it is “difficult
to distinguish statistically between” models
{Pθ : θ ∈ �i }.

• Hope: Statistical decision problems for P are
“comparable in difficulty” to the analogous
problems for the submodel {Pθi : i = 1, . . . , k}.





Kraft (1955, p133):
"  ... theorem, which,
together with the proof,
is due to L. Le Cam."



Tests between Hellinger balls

B(√p,r)
B(√q,s)

unit ball of L2

not a path through
probability measures

• Hellinger distance↔ total variation distance
↔ existence of tests between convex sets of
probability measures (minimax theorem)

• Use likelihood ratio test between centers or
between closest points?

• See Le Cam & Yang (2000, p224),
Le Cam(1986, §16.4) and Birgé (198*, 2003).



Le Cam (1973)

B(θ,r)

B(θ,R)

B(θ,2R)

cover annulus
with Hellinger balls 
of radius αR

• Test B(θ, r) against each of the balls in the
covering of the annulus.

• How many balls needed to cover? How good
a test if r � R?

• Be pessimistic forB(θ, r).




