HELP TO STATISTICAL FUNCTIONS
Common legend
    ub ... upper border
    lb ... lower border
    aver ... sample average
    n ... sample length
    side ... 'l'=left, 'p'=right, 'o' both
    alpha ... confidence
    pv... p-value


CONFIDENCE INTERVALS

[lb, ub]=z_int (aver,vr,n,side,alpha)
    vr ...  population variance

[lb, ub]=t_int (aver,vr,n,side,alpha)
    vr ... sample variance

[lb, ub]=prop_int(p,n,side,alpha)
    p ... prob. of success
	
[lb, ub]=vr_int(vr,n,side,alpha)
    vr ... sample variance

TESTS OF HYPOTHESES

pv=z_test(Mu0,aver,vr,n,side,alpha)
    Mu0 ... expectation via H0
    vr ... population variance
	
pv=t_test(Mu0,aver,vr,n,side,alpha)
    Mu0 ... expectation via H0
    vr ... sample varaince

pv=prop_test(p0,p,n,side,alpha)
    p0 ... probab. via H0
    p ... probab. from sample
	
pv=var_test(vr0,vr,n,side,alpha)
    vr ... sample variance

TEST OF TWO SAMPLES
pv=z_test_2(aver_1,vr_1,n1,aver_2,vr_2,n2,side,alpha)
    vr_1 ... sample variance 1
    vr_2 ... sample variance 2

pv=t_test_2s(aver_1,vr_1,n1,aver_2,vr_2, n2,side,alpha)
    vr_1 ... sample variance 1
    vr_2 ... sample variance  2

pv=t_test_2n(aver_1,vr_1,n1,aver_2,vr_2, n2,side,alpha)
    vr_1 ... sample variance 1
    vr_2 ... sample variance 2

pv=t_test_2p(sample1,sample2,side,alpha)
    sample1 ... values of the sample 1
    sample2 ... values of the sample 2

pv=prop_test_2(p1,n1,p2,n2,side,alpha)
    p1 ... sample probability 1
    n1 ... sample length  1
    p2 ... sample probability 2
    n2 ... sample length 2

pv=var_test_2(vr_S1,n1,vr_S2,n2,side,alpha)
    vr_S1 ... sample variance 1
    vr_S2 ... sample variance 2
  
CHI SQUARE TESTS
pv=chisquare_test(O,E,alpha)
    chi square test of homogeneity
    pv ... p-value
    O ... observed frequencies
    E ... expected frequencies
    alpha ... confidence
	
pv=chisquare_test_i(KT,alpha)
    chi square test of independence
    KT ... contingency tabulka
    alpha ... confidence
	
SIGN TEST
pv=sign_test(X,Y,side,alpha)
    X ... random sample 1
    Y ... random sample 2 / median
	
TEST OF INDEPENDENCE OF SAMPLE ITEMS
pv=ordinal_test(x,alpha) 
    X ... random sample
	
PEARSON TEST
pv=pearson_test(X,Y,alpha) 
    X ... random sample 1
    Y ... random sample 2
	
SPEARMAN TEST
pv=spearman_test(X,Y,alpha) 
    X ... random sample 1
    Y ... random sample 2

MANN-WHITNEY TEST 
[pv,U,Kr]=mannwhit_test(x1,x2)
   x1,x2 ... samples 
   for U<Kr reject - pv=0 (otherwise pv=1)

WILCOXON TEST
[pv,W,kr]=wilcoxon_test(x1,x2,sm,al)
   pv   p-value - for n>20
   W    statistics - for n<=20
   kr1,kr2   critical values
   H0: both: E[D]=0, left: E[D]>0, right: E[D]<0
       where D is x1-x2 
   H0 is rejected if  W is outside of (kr1,kr2)
   x1,x2     samples
   
MCNEMAR TEST
pv=mcnemar_test(Tab)
   Tab ... table

SIMPLE TEST OF NORMALITY
[pv,q,krD,krH]=norm_test(x,al)
   x    sample
   al   significance  [0 .005 .01 .025 .05 .1]
   q    statistics
   krD  lower border
   krH  upper border
   If q is outside interval (krD, krH) then normality is rejected
   
CHI-SQUARE TEST OF NORMALITY
pv=normCh2_test(x,n)
   x    sample
   n    length
   
BARTLETT TEST
pv=bartlett_test(L)
   L  list of samples
   
KRUSKAL-WALLIS TEST
pv=kruskal_test(L)
   L   list of samples
   
FRIEDMAN TEST
[pv,T,W]=friedman_test(L)
   L   list of samples (each sample takes values from all blocks)
   
SCHEFFÉ TEST
[MgtF,M,F]=scheffe_test(L,al)
   L    list with samples
   MgeF=1 if the samples are different
   it is a table for all combinations of variables
 
TEST FOR AUTOREGRESSION
[res,a]=autoreg_test(x,y)
   res  result
   a    regression coefficient
   x,y  data

TABLE OF FREQUENCIES
T=table(x,y)
   T=table(x,y)   contingency table 
   x,y            data


REGRESSION
p=lin_reg(x,y)
    p ... parameters [b1 b0]
    x ... independent variable
    y ... dependent variable
	
yp=lin_pred(x,p)
    yp ... prediction 
    x ... independent variable
    p ... parameters [b1 b0]

MULTIVARIATE LINEAR REGRESSION
p=lin_reg_n(x,y)
    p ... parameters [bn bn-1 ... b1 b0]
    x ... independent variable
    y ... dependent variable

yp=lin_pred_n(x,p)
    yp ... prediction 
    x ... independent variable
    p ... parameters [bn bn-1 ... b1 b0]

EXPONENTIAL REGRESSION
p=exp_reg(x,y)
    p ... parameters [bn bn-1 ... b1 b0]
    x ... independent variable
    y ... dependent variable

yp=exp_pred(x,p)
    yp ... prediction
    x ... independent variable
    p ... parameters [b1 b0]
	
POLYNOMIAL REGRESSION
p=pol_reg(x,y,k)
    p ... parameters [bn bn-1 ... b1 b0]
    x ... independent variable
    y ... dependent variable
    k ... stupeò regresního polynomu 

yp=pol_pred(x,p)
    yp ... prediction 
    x ... independent variable
    p ... parameters [b1 b0]

[b1,b0,r]=reg_desc(x,y)
    b1 ... slope
    b0 ... absolute term
    r ... correl. coefficient
    x ... independent variable
    y ... dependent variable

F TEST REGRESSION
pv=f_test_reg(x,y)
    pv... p-value
    T ... statistics
    df_num ... degrees of freedom (numerator)
    df_num ... degrees of freedom (denominator)
    x ... independent variable
    y ... dependent variable

F TEST PREDICTION
pv=f_test_pred(y,yp,np)
    pv... p-value
    y ... dependent variable
    yp ... prediction
    np ... number of parameters

TEST OF WHITENESS
pv=wz_test(y,yp,alpha)
     H0: are independent
    pv ... p-value
    alpha ... confidence
    y ... dependent variable
    yp ... prediction







[bookmark: _GoBack]ANOVA - ONE FACTOR
pv=anova_1(x)
    pv... p-value
    x ... list of variables 

ANOVA - TWO FACTORS
[pv_col, pv_row]=anova_2(s)
    pv_col ... p-value for columns (1. faktor)
    pv_row ... p-value for rows    (2. faktor)
    s ... matrix of data

