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Hypothesis Test 11
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Objectives (2)
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Properties of Difference in Two Samples
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Properties of Difference in Two Samples
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Independent Sample

B Example
o A:olH AE LS
o B:oliol AlEde wx) ¢
o ARTIBZF HAAAL W, O B& 22 E HFAITE FFL5% e FEA
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o Hoipn>ps= py— ;>0
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Independent Sample

B Step 3: 7HEHA Y A& (YJAZEA)
o FF7Hdo] ST,
2
K, -X, ~N I ol L% |\ (O 2900 3500j - N(0,8)
n, nB 100 100

o F EEPTY Fo|7}100]2he Bl 2ABN ARALE S AAR L
EH/ é_}';!\% -QE g l:ﬂg- Q—E‘_,

P(X,— X, <-10)= P(X ;(B 0 _1(;_()} = P(Z <-1.25)=0.056
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Independent Sample
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Oj: P(Z <-1.645) = 0.05
. X, =-1.645x8+0=-13.16
o olAoIN, ERFFE Aol 100 B2 JAAE HolkA £
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Independent Sample (Review)
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Independent Sample

B Case3
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o FEAU AFEEE U2 FEY ﬁ«] z}o] = student-t EX S
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Testing the Population Variances

B FEANTG O] ZA AT o’ AL ]8T AP

o WA FAAo| it AR Ham
Ho! 0'12 / 0'22 =1

Hi: 0%/ 0% #1

e 52/s 2= F-EXE W2 AFEFvli=nl-1and v2=n2-1.
o FTEA U3 717 G Y (rejection region)
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Exercise |

B /18 (Xm12-01: A 12.1) A F Ful g FFAHA=e B2AE T3 7 g
e d=

H1: p,1- p.z >0 Ho: p1- p.z =0

o F-test of 0,%/ 0,?

s1>= 37.49 and s,’= 43.34

Test statistic: F = 37.49/43.34 = 0.86

F> FO‘/ZvVl,Vz = F-025,49,49 ~ F.025,50,50 =1.60

F<F_ = F.975,49,49 =1/ F.025,49,49 ~1/ F.025,50,50 =1/1.60=.63
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Exercise |l

B )8 (Xm 12-02: ¢ A 12.2) 7}ER 99 N =2L CEO &7
Ho: p,1- |J.2 =0

H;: M1~ U2 # 0

s,>= 3.79 and s,2=8.03

F = 3.79/8.03 =0.47
2t o — ~ =

[ ] jl "o . F > F(XIZIV]_:VZ - F025,41,97 ~ F025,4O,1OO _154
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Exercise 3

B 78 (Xr12-15, Q554 12-15)
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Matched Pairs Sample

m A AY
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=0
e TYH

B Step 1: 7FHAAA
Ho - tte = py = pte — 1y =0
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Matched Pairs Sample

B Step 3: 7HEHA Y A& (YJAHZEA)
o ARIAo] g,
X.—X, ~[,uF ~ liy S £i+in~(o,49912)
n. n,
o FEERD 47<}°17P5201°1E} 2o 2As ARAEE 712U E
), 2529 L FE WY I

-0 < 5201-0
- 4991

_ X, - X
P(X; - X,, >5201) = P| =E——M = P(t >1.04) = 0.1503
(Xe =Xy ) ( 2991 ] ( )

o 015132 3| 8H L FIFESNHTG IEZE, AFIIAEAS
o Excel& B3 A5 E-Ho|HEAtHA o] B4 7H FR &
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Matched Pairs Sample

m Az
A B C
1 |t-Test: Two-Sample Assuming Equal Variances
2
3 Finance Marketing
4 |Mean 65,624 60,423
5 [Variance 360,433,294 262,228,559
6 [Observations 25 25
7 |Pooled Variance 311,330,926
8 [Hypothesized Mean Difference 0
9 |df 48
10 |t Stat 1.04
11 |P(T<=t) one-tail 0.1513
12 |t Critical one-tail 1.6772
13 |P(T<=t) two-tall 0.3026
14 |t Critical two-tall 2.0106
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Matched Pairs Sample
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o THATATO T BE ARL WETE FHS 5% F95FFN M AL

B Step1: 7Hd AA
° HO:ﬂD:
* H, iy, >0

B Step 2: AR TAZF A

(&, lul - Juz = JuD

o 94 9 Xm 12-59] 4 FA}
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Matched Pairs Sample

B Step 3: 7HEHA Y A& (YJAZEA)

o AT ST,

e Xp— Up

Sp /ANy,

n
o T EEHI Z}o)71 5,065 T B ZAsHA AFIHE S

X, =[/1D,—éj (0,1329?)

, XD LFERE FELS

P(X, >5065) = P[

X, -0 _5065-0
1329 ~ 1329

712k

o 0.00042 5 €HE 2LFFE5%ET} Fomng ARINAES

g

j = P(t > 3.81) = 0.0004
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Matched Pairs Sample
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