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ITocranoBka 3agadn

Ncenenyrores iBe HE3aBUCHMbIE HOPMAJILHO PacHpee/ieHHbIe BEIOOPKHT
C HEU3BECTHBIMU JUCIIEPCUSAMU U MaT. OXKUJIAHUSAMU:

nl . 2
X" =x11, ...y X1nys X1i ~ N(M1,0'1)
2 ) 2
X" =01, ..., %0n.; x0i ~ N(uz,03)

Ho : p1 = po
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t-xkpurepnii CTbiojieHTa (HCIOTB3YETCs TPU PABEHCTBE JIUCTIEPCHii):

(n1 — 1)512 + (n2 — 1)522
m-+n —2

S —

Kpurepwuit Yamma (Mcrnon3yercs npu pasjnaHbIX JUCTEPCHIX):

T 2" (1)
St S
m T
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g xkputepus CThIOJEHTa CIPABEIIUBO: KOrIa HOBINEH BRIOOpKE

COOTBETCTBYET OOJIbINIAs JAUCIEPCHsd, OIMMUOKA MEPBOTO POJA CHUKAETCS

OTHOCHUTEJIFHO 33IaHHOr0 YPOBHS 3HAYUMOCTH, U HA0OOPOT.

Probability of Type 1 Error
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FIGURE 1. Probability of a Type I error of the Student ¢ test as a function of
the ratio of population standard deviations (¢ /c,) for various sample sizes.
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Mot xpuTepus Yaama:

Welch ¢
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FIGURE 3. Probability of a Type I error of the Welch separate-variances ¢ test
as a function of the ratio of population standard deviations (¢ ,/6,) for various
sample sizes.
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BoiuncanreanHbIN 9F IIEPUMEHT
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Conditional Probability of Rejecting Hy
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[Tpumep

X, X, X, X,
25 5 20 14
31 12 22 15
23 21 20 29
34 12 20 13
37 16 24 14
16 13 21 10
12 17 4
7 22 24
3 17 15
7
27
8
1 — o = 1.000 1 — o = 1.000
a,/a, = 2.000 g/, = 2.000
s, =1.789 s, = 2.291
5, = 6.868 5 =7314
51/5y =1.134
X, — X, = 15.750
t-Student = 2.022 t-Student = 2.182
Critical value = 2.120 Critical value = 2.120
-Welch = 2.293 -Welch = 0.684
Critical value = 2.262 Critical value = 2.228
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3uamenarenb B Kpurepun CThIOJEHT

(L1 (m—1)S2+(m -1 | _

n no ni+ny—2

3HaMeHaTeIb B KpUTEpUU Y 9JIIIIa

LYY,
21y 22
ni n»

+ e

OrHollleHre AUCLEPCUil BJMbeT Ha 3HAYeHMe 3HaAMEHTE/Ie, a
COOTBETCTBEHHO HA 3HAYEHWE CTATUCTUKU.
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Relative Frequency
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