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• !"#$%%&'()* +#,#&*#&- ∶ /0 = ' 23 − 56 )789 23 − 56 (5.4)

• /0 ~ (@89)A
@8A

BA,@8A (5.5)

• !D: 5 = 5DF×9 =

H9D
H0D…
HAD

• Reject !D if  /0 > @89
@8A

BA,@8A(1 − L) (5.7)
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Result 5.3: Simultaneous Confidence Intervals  (!" intervals.)

• #$ ∈ &'$ ± ) *+,
*+) -),*+) / 0$$

* 1$23 )45676$8$29 , − / (<. >?)

• 7A# ∈ 7A&B ± ) *+,
* *+) -),*+) / 7AC7 1$23 )45676$8$29 (, − / )

Simultaneous Confidence Intervals One-at-a-Time Intervals

• #$ ∈ &'$ ± 2*+, , />
0$$
* 1$23 )45676$8$29 (, − / )

• 7A# ∈ 7A&B ± 2*+, , />
7DC7
* 1$23 )45676$8$29 (, − / )

The Bonferroni Confidence Intervals 

• #$ ∈ &'$ ± 2*+, , />)
0$$
* 1$23 )45676$8$29 , − / (<. >E)

• 7A# ∈ 7A&B ± 2*+, , />)
7DC7
* 1$23 )45676$8$29 (, − / )

Bonferroni intervals provide more precise estimates than the  !" intervals. 
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Large Sample Inferences:
Result 5.4: 
When ! − # is large, the hypothesis $%: ' = '% is rejected in favor of 
$): ' ≠ '% , at a level of significance approximately +, if the observed

, -. − /0 123) -. − /0 > 567 +
Result 5.5:
the large sample 100(1 − +)% simultaneous confidence intervals for 
the population
mean .

=1-. ± 567 + =?2=
!
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Result 5.3: Simultaneous Confidence Intervals  (!" intervals.)

• #$ ∈ &'$ ± )*" + ,$$
- .$/0 123454$6$/7 8 − : (<. >?)

• 5A# ∈ 5A&B ± )*" + 5CD5
- .$/0 123454$6$/7 (8 − : )

Simultaneous Confidence Intervals One-at-a-Time Intervals

• #$ ∈ &'$ ± E,:>
,$$
- .$/0 123454$6$/7 (8 − : )

• 5A# ∈ 5A&B ± E:
>

5CD5
- .$/0 123454$6$/7 (8 − : )

The Bonferroni Confidence Intervals 

• #$ ∈ &'$ ± E :
>1

,$$
- .$/0 123454$6$/7 8 − : (<. >G)

• 5A# ∈ 5A&B ± E :
>1

5CD5
- .$/0 123454$6$/7 (8 − : )
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