Hypothesis
Testing

Null
Alternative

P-value

Significance tests for a mean

Based on our results from Section 6.2 of the notes, we can
develop hypothesis tests for the true mean value of a
distribution in various situations, given an iid sample
Xl,...,anhereHO = Ug.

Let K be the value of the test statistic, Z ~ N(0, 1), and
T ~ t,,_1. Here is a table of p-values that you should use
for each set of conditions and choice of H,,.

Situation K| HoSpe#po, Hotp<po He:p>po
n > 25 0 known &If% P(|Z| >\K) P(Z<K) P(Z>K)
n > 25,0 unknown ff‘“—g P(|Z| >\K)) P(Z<K) P(Z>K)
n < 25,0 unknown Z‘;ﬁ% P(|T|>\K\ P(T<K) P(T>K)
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