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Two sample hypothesis tests

For X1 ~ N(ui,0%), Xo ~ N(ua,03), o3, o5 unknown;

random sample evidence T\, T, s, s5, n1 and ns.

1. Null hypothesis, Hy = 1 — o = c; 2-sided alternative
(fl — 51_32 — C) N
sv/1/n1 + 1/ny
ny — 1)s7 + (ng — 1)s3 .
t o, and 2:( , assuming o? =
(n1+n9—2) S (nl o, — 2) g o;
05. Reject Hy if |tcae] > ta/o the critical value of ¢ with
(n1 + ng — 2) df.

Hy @ pg — po # c. Test statistic tey. =

2. Null hypothesis Hy : 07 = a%' alternative H; : 0% > 05.

—1 | |
<Zl 1%2; ~ Fy 11 . Reject Hy if
2 2

F.... > F, the critical value of £ with n;y — 1 and ny — 1 df.

Test statistic F.,. =

Confidence interval for a population mean - ¢° un-

known

If X has mean p and variance o2, with n > 30 an approximate

ta/QS B ta/QS
to x4+

v Vo

If X ~ N(u,o?) the interval is exact for all n.

100(1— )% confidence interval for p is T —

www.mathcentre.ac.uk (© mathcentre 2009 m



