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Some Relevant Distribution Relationships Assume Y; are i.i.d, i =1, 2, ..., n, and Y; ~Normal(u, 0?)
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Derived Confidence Intervals
Large Sample C.I for p and u:
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Small Sample C.I for pu:
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Large-Sample Test for Mean: Z = Y~ o
S/
‘ Alternative Hypothesis Reject Region for Level a Test (Related to Standard Normal)
Upper-Tailed Test | H, : p > ug 7 > Zg,
Lower-Tailed Test | H, @y < po Z < —Zy
Two-Tailed Test Hy :p# o Z > Zyjpor Z < —Zyo



Large-Sample Test for Proportion: 7 = P Po

po(1 —po)/n
‘ Alternative Hypothesis Reject Region for Level a Test (Related to Standard Normal)
Upper-Tailed Test | H, : p > po YA
Lower-Tailed Test | H, : p < po 7 < —Zy
Two-Tailed Test H,:p#po Z2>Zypor Z < —Zy
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‘ Alternative Hypothesis Reject Region for Level o Test (Related to T-Distribution)

Small-Sample Test for Mean: T =

Upper-Tailed Test | H, : p > pg T>tamn-1
Lower-Tailed Test | H, : p < po T < —ton—1
Two-Tailed Test H, :p# o T2>taon-10rT < ~tq/2n-1

Vi-%-D —1)8? + (np — 1)S3

Small-Sample Test Between 2 Means: T = M, Sp = (1 )51 + (n2 )%
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‘ Alternative Hypothesis Reject Region for Level o Test (Related to T-Distribution)

Upper-Tailed Test | Hy : uy — p2 > Dy T 2> tang+ne—2
Lower-Tailed Test | H, : pup — p2 < Do T < —tani+ns—2
Two-Tailed Test Hy :py— po # Dy T>tasami4ns—200 T < —~to/ani4ny—2
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Test for Variance: y? = %
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‘ Alternative Hypothesis Reject Region for Level o Test (Related to y2-Distribution)

Upper-Tailed Test | H, : 02 > 0} X2 > Xin,l
Lower-Tailed Test | H, : 0% < o} X* < XT—ano1
Two-Tailed Test H,:0%+# 0} 2> Xi/z,n—l or 2 < x%_a/ln_l
S2
Test for Equal Variances: F = —12
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‘ Alternative Hypothesis Reject Region for Level o Test (Related to F-Distribution)

Upper-Tailed Test | H, : 02 > o2 F>Fyn—1n,-1
Lower-Tailed Test | H, : 02 < 03 F<Fi_an-1ns—1
Two-Tailed Test H,:0?# 03 F>F,on-1n—1 0" F <Fi_q/2n-1n,—1

Least-Squares Estimators for the Simple Linear Regression Model:
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Linear Regression: Total Sum of Squares, Sum of Squares Error, Sum of Squares Regression
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One Way ANOVA: Total Sum of Squares, Sum of Squares for Error, Sum of Squares for Treatments
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