STA 2101/442 Formulas

> gnorm(0.975)
v, _ _ = Y,(1-Y 1] 1.959964
7, = Vi0um) g Vium)  poy o [Va( V) L
! To(1—m0) VY R(1-Y, Zof2 n > gnorm(0.995)
[1] 2.575829

If E(X) = p, then V(X)) is defined by V(X) = E{(X — p)(X — )’}
If X ~ N(p,X), then AX ~ N(Ap, AXA").

If lim,, o, E(T},) = 0 and lim,,_,o, Var(7T,) = 0, then T, Ry

~ d d . . )
Yo = VX, - 1) 5 Y ~ N(0,3) Vilg(Ta) = 9(0)) 5 6(O)T, i) = [52]
P(nl’“.’nc): (n1 ﬁnc)ﬁ?l...ﬁgc L(ﬂ-):H? 171_?1411%12/12‘ Wgzc_ﬂ{uﬂgz‘_,ﬂ?c
max L(0) -~ ~ - ~
G2 = -2 lOg (ﬁ) Wn = (LHn — h)’ <LVnL/) (Len — h)

If X ~ N(u,0%), then 25 ~ x2(1,)), with A = £

B =XX)"'X'Y ~ N, (8,0*(X'X)"") SSE/c® ~ x*(n — p)

(LB—h) (L(X'X)"'L")"1(LB—h) _ (SSRrp—SSRR)/r _ (n— a _ R2-R, .
F= rMSER - iJSEF . - ( rp) (E)’ where a = 1F—R§%R T n—p+rF
¢ = (LB-h)(L(X'X)~'L") "' (LB—h)

o2
fl6, ¢) ZeXp{ya ne +C(y,¢)} 0=g(u) =n=xp

>df = 1:8
> CriticalValue = qchisq(0.95,df)
> round(rbind(df,CriticalValue),3)

(,11 [,21 [,3] [,4] I[,5] [,6] [,7] [,8]
df 1.000 2.000 3.000 4.000 5.00 6.000 7.000 8.000
CriticalValue 3.841 5.991 7.815 9.488 11.07 12.592 14.067 15.507



