STATISTICAL INFERENCE FOR MEANS AND PROPORTIONS

PARAMETER
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TEST STATISTIC

DISTRIBUTION OF TEST

n1 + no

ENDPOINTS Hy: Parameter = value | STATISTIC WHEN H, TRUE
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Wilson: Add two successes and two failures; get p.
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ni n2 o? o2
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ni no9 s% s% 1 (3_1) + 1 (3_2)
a + n_z ni—1 \(n1 na—1 \(no
(01,09 unknown)
1 1 T1 — To — (u1 —
p1 — o2 (T1 — Tg) £ 14 52 (— + —) p= T2 W 2 B2) |y gitribution with
n1 no 2( 1 1
\/ ®p (n_1 T n_z)
(01 = o9 unknown) 312, = ((n1 — 1)s? + (ny — 1)s3)/(n1 +ny — 2) df =nq+ng—2
L 1l —p1) | p2(l1 —po p1—p2 — (0
P1— P2 (pl—pg):lzz*\/ T(L +2)+ T(L—|-2) = —F = 1()1 approx N(0,1)
1 2 \/p(l—p)(m+n—2)
Wilson: Add one success and one failure in each sample. | where p = S if Hy : p1 = po.




