EXAM 3 FORMULA SHEET

x=(@x)n s = {UU(n-1HEX - (Un)(Exi)’] Afscary=[S%/M1 + 5%/N]? / [(s24/M)?/(Ne-1) + (s%/n2)%(n-1)]
d=(Ed)n k= {UNn-1}HZd? - (Un)(ESd)?]
B =x/n F_)pool = (Xl + X2) / (n1 + ng)

Inference on u; - uo, Unknown os, Indep.Samples
tstat = [( X1 - 1(2) - (pa-p2)o]/ V[(s2/n1) + (s%/n2)]
Cl: ( X1- Xo)xtopdr \/[(szllnl) + (s%/ny)]

Inference on u; - uo, Unknown as, Dep.Samples (w - uo=uq)

tsat = ( 0 - pao) / (saNN)

Cl: d= twzn1 ( Sd/‘lﬁ)

Inference on p: - pz, Large Indep.Samples, (p1-p2)o=0

Zstat = [( El - 82) - 0] /‘/[{ ppgol(l' Epool)/nl} "'_{ ppOCi(l' Ppool)/N2}]
Cl: (pi- p2) £Za2 V[{ pu(1- p)/nid+ { pa(1- p2)/nz}]

X = Zxiln y = Zyiln SSxx = X2 — (1/N)(Exi)2 = Z(Xi - X)?

SSyy = Zy% — (Un)(Zyi)? = Z(yi - Y)? SSxy = Zxiyi — (Un)(Ex) (Zy1) = Z[(xi - X)(¥i- )]

b1 = SSx/SSx bo = y-bi x §=bo + bix

Ofreg = 1 SSR = bi*SS,y = Z(§i - y)? MSR = SSR/dfreg

dferr=n-2 SSE = SST - SSR = X(yi - §i)? MSE = SSE/dfer = %
dfre=n-1 SST = SSyy = Z(yi- V)

r = SSR/SST r=%\r? (where % is sign of by) GlobalFsiat = MSR/MSE
Sp1 = V[MSE/SSx] C.1. for B1: b1 % tamns*sm tsat = [b2- 0]/ 01

sy = V[MSE{l/n + (X0 - X)2/SS«}] C.1. for the mean of y given x=xo: § * tann2*S;

Sind = VIMSE{1 + 1/n + (Xo - X)2/SSxx}] = V[MSE+(s;)?] for the same xo

P.1. for an individual y given X=Xo: ¥ = tap,n-2*Sind



