Appendix Chapter 15

Chapter 15:

Wilcoxon Signed-Rank Test: (One Sample)

Hypotheses:

Ho: p = o Ho: p = o Ho: u = o
Hg: p # po Hg: pt > g Hg:p < g

Assumptions

Symmetric distribution (u = i)

Test Statistic (T.S.)

S : the sum of the ranks associated with positive (x; — ug)Ss

Procedure
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Rejection Region S.>c or S, =>¢ n(n+1)
n(n+1) + = -, A
S, <—— ¢
Compute ¢ and ¢, P(S, > 0 z% PS,=2c)=~a PS,=2c)=~a
Wilcoxon Rank Sum (Mann-Whitney) Test: (Two Samples)
Hypotheses: Ho:py —pp; =0 Ho:py —pp; =0 Ho:py —pp; =0
Ho:ppy —pp # 0 Ho:ppy —pp >0 Ho:pty —p2 <0

Assumptions

The two distributions have the same shape and spread

Test Statistic (T.S.)

m
W = ZT,-
i=1

r;: Rank of x; in the combined sample_ of m+n (x’s and y’s)

Procedure
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Rejection Region

W=>=c or W =>c W<mm+n+1) —¢
W<mm+n+1)—c

Compute ¢ and ¢4

PW>=c) = PW=c)=~a

a
P(WZC)%E

Note: the first sample is the sample with smallest size.




