EXAM 3 FORMULA SHEET

x=@x)n 2= {UN-DI2E - (Un)(Exi)] oot = [(N1-1)5% + (Nz-1)s%] / (N1+N2-2)
d=@d)in %= {U(n-D}Ed - (1n)(Edi)]
B =x/n Bpool = (X1 +X2) /(N1 + ny)

Inference on w: - o, Unknown os, Indep.Samples (You don’t need to know this df formula for the exam!)
tstat = [( X1 - 1(2) - (pa-p2)o]/ V[(s2/n1) + (5%/n2)]
Cl: ( X1- X2) tamarV[(S2/n1) + (5%2/N2)]

Inference on u; - W, Unknown oS, Indep. Samples, ¢ ?1=c % Assumption
tstat = [( X1 - X2) - (U1-H2)0] /‘/[(Szpoollnl) + (Szpoollnz)]
C.l.: ( X1 - XZ) T tw2,n1+n2-2 ‘/[(Szpoollnl) + (SzpooI/nZ)]

Inference on ws - wo, Unknown os, Dep.Samples (W1 - po=pq)
tsat = ( d - pao) / ( sa/\Nn )
C.l: dztwrni (SeN)

Inference on p: - py, Large Indep.Samples, (p1 - p2)o=0
Zstat = [( El - 82) - 0] /‘/[{ ppiol(]-' Bpool)/nl} +_{ ppOOl(]-' Ppool)/N2}]
Cl: (pi- p2) £Zax ‘l[{ p:(1- po)/nip+ { p2(1- p2)/n2}]

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

Zsat = [( Pr- P2) - (P1-P2)ol / VI{ pa(l- po)/ni} + { pa(1- p2)/n}]
Cl: (pi- P2) *Za2 V[{ pr(1- pu/nid+ { pa(1- p2)/na)]

X = Exiln y = 2yiln SSxx = X2 — (L/N)(ExXi)2 = Z(Xi - X)?

SSyy = Zy% - (Un)(Zyi)? = 2(yi - ¥)? SSxy = Zxiyi — (UN)(Ex) (Y1) = Z[(xi - X)(Yi - Y)]

b1 = SSxy/SSx« bo = y-bi x §=bo +bux

Ofreg = 1 SSR = bi*SSyy = 2(§i - y)? MSR = SSR/dfreg

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

r2 = SSR/SST r=%\r GlobalFsar = MSR/MSE
51 = V[MSE/SS] C.1. for B1: by % twzn2*Sbt tsar = [D1- 0] / S;n

sy = V[MSE{1/n + (X0 - X)2/SSxx}] C.1. for the mean of y given x=xo: § * tan2*s;

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

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



