




















































































ST 02 Week 18

to us H

Def Powerfunction 1
The power function of the test is

β 0 Po Ho is rejected 1 for Of 1

RK For each O E we have β 0 1 Ptype error

Estonian Normal

Given i i d random sample Xi from Ntu a

Test Ho 02 of us H 22 of

Recall that
ny hi then under Ho

T Mff E i

Reject Ho if T ii α























































































continued
For any given a 002 ie anyspecific case in Hi
we can calculate the power of the test at α by

β a Pa Ho is rejected
Pa ITS Xñ at

Pa If it

Pfaff's Xia

Po NII a

BE finff ii a P Type I error

Gmpare

sftrmalswithpaireddata.FI
i Ti all independent from in NME.AE

and Yi Nur MI
We want to test

Ho ME My v s some HI

Trick simplify the problem by letting Zi Ei Yi teen
Then we know NIM with

The primary problem can be equivalently formulated as

Ho µ 0 V s some Hi
t test























































































continued
For a specific µ ME My 0 one sided test

β'M 1PM 1Ho is rejected
PM To tn i a F 5T
Put F tn i.at

PALETTE tm.at

Pnf star

f How tn I
2 land 7 if 17

Whatifnotpaire.de

Given independent i i d random samples Ii NINE
and Yi in N My M Test Ho MEM's

Some facts
i E F SI Si are independent
21 NINE I

3 T N yay s.im Inxm
41 I I NIM My II























































































continued
We can then have the test statistic as

in

Case I If TÉ of but unknown

in

Case I ME of known

no is

E

rrlationoeficientsat.EE

Def Sample correlation coefficients

to paireddata
Ei Yi73































































continued
Now we want to test

Ho P O V s some H

It can be proved that

T tn a

and Yi from Nuy F We want to test

Ho II k v s Hi some k or

We then know
T sjf.IE nFntim i


