Prof. Richard B. Goldstein — Statistics Normal or Student-t Distribution wa Chi-Square or F Distribution rogect

a 0 a
Parameter | Test Hypotheses Test Statistic Distribution
: Hyu=p, _ Xl
Mean Known Variance zZ= Normal
H, :p>p, o//n
H,:p=p X—H,
Mean Unknown Variance ‘ 0 t= O withn—1d.f. Student-t
H, :p>p, s/n
Mean dCo_mparlson — Paired oM —Hy =Hy t = Mg ithn—1df Student-t
i = X1 — Xoi leul—p2>ud Sd/\/H
o - _ Z:(il_iz)_ud
Comparison — Independent o M THy = Hy 2 2
Mean . (o) c, Normal
Known variances H, oty -, >y Bl SRS
n, n,
X, —X,)— . .
Comparison — Independent | H, :p, —p, =p, | t= M with min(n; — 1, np — 1) d.f. *
Mean Unknown and unequal 512 sg Student-t
Variances Hy iy —py > py —t
n, n,
Comparison — Independent | H, :pu, —u, = p X, —X,)—-n n, =12 +(n, =1k .
Mean Unknown but assumed o ? ‘= ( L 12) 4 1 where s = ( 1 )Sl ( : )S2 withn;+ny-2df | Student-t
equal variances Hytpy—p, >y sy/(n, )_ + (nz)_ n,+n, -2
H,:p=p P-po LT
Proportion | Single ‘ 0 z= > where p = n Normal
H,:p>p, \n
H,:p,=p P, — P, L LR I A )
Proportion | Comparison o ? 2= where p=———,p, =—, and p, =— Normal
H,:p, >p, pal, + ., n, +n, n, n,
H,:c’ =o, , (n-1g*
Variance | Single , , X =-———— withn-1df Chi-Square
H,:0" >0, Gy
c2_ 2 2
. : H, 0} =0 F=3i _ _
Variance Comparlson 5 5 = with num = n —1 df and denom = n,—1df F
H, :0, >0, S,
* Use Welch-Satterthwaite’s formula for more accuracy: df n, n,




