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1. Introduction

We congratulate the authors for this very stimulating paper. Testing statistical
composite hypotheses is a very difficult area of the mathematical statistics the-
ory and optimal solutions are found in very seldom cases. It is precisely in this
respect that the present paper brings a new insight and a powerful contribu-
tion. The optimality of solutions depends strongly on the criterion adopted for
measuring the risk of a statistical procedure. In our opinion, the novelty here
lies in the introduction of a new criterion different from the usual one (compare
criterions (2.1) and (2.2) below). With this new criterion, a minimax optimal
solution can be obtained for rather general classes of composite hypotheses and
for a vast class of statistical models. This solution is nearly optimal with respect
to the usual criterion. The more remarkable results are contained in Theorem
2.1 and Proposition 3.1 and are illustrated by numerous examples.

In what follows, we give some more precise details on the main results nec-
essary to enlighten the strength and the limits of the new theory.

2. The main results

2.1. Theorem 2.1

In this paper, the authors consider a parametric experiment (Ω, (Pμ)μ∈M) where
the parameter setM is a convex open subset of Rm. From one observation ω, it is
required to build a test deciding between two composite hypothesesHX : μ ∈ X,
HY : μ ∈ Y where X,Y are convex compact subsets of M. Assumptions on the
subsets X,Y are thus quite general and the problem is taken as symmetric
(no distinction is done between the hypotheses such as choosing H0 versus H1).
We come back to this point later on.

∗Main article 10.1214/15-EJS1054.

1738


