PARAMETRIC HYPOTHESIS TESTS

the measurement.

Question Hy null hypothesis Test Observed value Critical value Accepted if
Is the mean of € a prescribed _X—ag - (p + 1)
ay, number, when o standard M(¢) = a, U-test Uobs =~ _ Uerit = 2 [Uops| < Uerit
deviation is known? Vn =NORM.S.INV((p+1)/2)
Is the mean of € a prescribed - X—ag
a, number, when o standard M(¢&) =aq, T-test obs ™~ gx terit=T.INV.2T(1-p;n-1) [tops] < teorit
deviation is unknown? Vn
Are the means of £ and n -3
independent random Twosamole Upps = _ -t (P + 1)
variables equal, when their M(é) = M(n) U—testp 02 0} Uerie = 2 [Uops| < Ucrit
standard deviations o¢ and gy, n, + @ =NORM.S.INV((p+1)/2)
are known?
#23 2
Are the means of £ and n £+SL
independent random Wops = Ny Ny
variables equal, when their M(&) = M(n) Welch-test f= gxé 5;4 [Wops| < Werir
- X +
standaI:d dertlon O¢ and oy nZ(n, — 1) nyz(ny — 1)
are unknown: Werie= T.INV.2T(1-p;f)
fkrit

*2 *2
Are the standard deviations of Sx Sy —P
£ and n equal? D(&) =D(n) F-test fops = max <s*2 ; *2> = F.INV. RT( iny—1Ln, — 1) fobs < ferit

y X * *

where sy > s,

Is the minimum/maximum The max — X
element of the measurement | minimum/maximum Yobsmax = *

Grubbs test - S . .+: form tabl < Geri
belong to the distribution, or element belongs to rubbs tes ~_X—min Ycrit: TOrm table Gobs < YGcrit
is it a measurement error? the distribution. Yobsmin s*

1 n-1
Did the mean change through | The mean did not q* = 2(n—1) z(x“'l - x)*
Abbé test = T.rie: form table Tops > Terit
q

change.

Tobs = o+2




NON PARAMETRIC TESTS

Question Hy null hypothesis Test Observed value Critical value Accepted if
Is the § random variable follows | & follows the given Goodnes§ of fit , u (v; — Np;)? X% = CHISQ.INV.RT(1 — p; f) Xeps < Xiit
a given F distribution? F distribution. test with Xobs = ZT f=r—1-k
x? — test i=1 ' k is the number of estimated
parameters
Are § and n independent ¢ and n follow the Homogeneity r (ﬁ _ &)2 X% = CHISQ.INV.RT(1 — p; f) X2ps < Xiit
random variables follow the same distribution. test with ngs — nmz An__m/ f=r—-1-k
same distribution? x? — test Vit k is the number of estimated

parameters




