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Chapter 1

Section 1.1

1. (a) The population consists of all the bolts in the shipment. It is tangible.

(b) The population consists of all measurements that could be made on that resistor with that ohmmeter.
It is conceptual.

(c) The population consists of all residents of the town. It is tangible.
(d) The population consists of all welds that could be made by that process. It is conceptual.

(e) The population consists of all parts manufactured that day. It is tangible.

3. (a) False

(b) True

5. (@) No. What is important is the population proportion of defectives; the sample proportion is only an approx-
imation. The population proportion for the new process may in fact be greater or less than that of the old
process.

(b) No. The population proportion for the new process may be 0.10 or more, even though the sample proportion
was only 0.09.

(c) Finding 2 defective bottles in the sample.

7. Agood knowledge of the process that generated the data.
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Section 1.2

1. False

3. No. In the sample 1, 2, 4 the mean is 7/3, which does not appear at all.

5. The sample size can be any odd number.

7. Yes. If all the numbers in the list are the same, the standard deviation will equal 0.

9.  The mean and standard deviation both increase by 5%.

11.  The total number of points scored in the class of 30 students is 30 x 72 = 2160. The total number of points
scored in the class of 40 students is 40 x 79 = 3160. The total number of points scored in both classes combined
is 2160 + 3160 = 5320. There are 30 + 40 = 70 students in both classes combined. Therefore the mean score
for the two classes combined is 5320/70 = 76.

13. (a) All would be multiplied by 2.54.

(b) Not exactly the same, because the measurements would be a little different the second time.

15. (a) The sample size is n = 16. The tertiles have cutpoints (1/3)(17) =5.67 and (2/3)(17) = 11.33. The first tertile
is therefore the average of the sample values in positions 5 and 6, which is (444 46) /2 = 45. The second tertile
is the average of the sample values in positions 11 and 12, which is (76 4+ 79) /2 = 77.5.

(b) The sample size is n = 16. The quintiles have cutpoints (i/5)(17) for i = 1,2,3,4. The quintiles are therefore
the averages of the sample values in positions 3 and 4, in positions 6 and 7, in positions 10 and 11, and in
positions 13 and 14. The quintiles are therefore (23 +41)/2 =32, (46 +49)/2=47.5, (74 +76)/2 =75, and
(82+89)/2 =85.5.
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Section 1.3

1. (a) Stem | Leaf

(b) Here is one histogram. Other choices for the endpoints are possible.
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3. Stem | Leaf

1| 1588
2 | 00003468
3 | 0234588
4 | 0346
5 | 2235666689
6 | 00233459
7 | 113558
8 | 568
9 | 1225
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There are 23 stems in this plot. An advantage of this plot over the one in Figure 1.6 is that the values are given
to the tenths digit instead of to the ones digit. A disadvantage is that there are too many stems, and many of
them are empty.

5. (a) Here are histograms for each group. Other choices for the endpoints are possible.
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(c) The measurements in Group 1 are generally larger than those in Group 2. The measurements in Group 1 are not
far from symmetric, although the boxplot suggests a slight skew to the left since the median is closer to the third
quartile than the first. There are no outliers. Most of the measurements for Group 2 are highly concentrated in
a narrow range, and skewed to the left within that range. The remaining four measurements are outliers.

7. (a) The proportion is the sum of the relative frequencies (heights) of the rectangles above 130. This sum is approx-
imately 0.12 4+ 0.045 + 0.045 + 0.02 + 0.005 + 0.005 = 0.24. This is closest to 25%.

(b) The height of the rectangle over the interval 130-135 is greater than the sum of the heights of the rectangles
over the interval 140-150. Therefore there are more women in the interval 130-135 mm.
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(c) Yes, the shapes of the histograms are the same.

11.  Any point more than 1.5 IQR (interquartile range) below the first quartile or above the third quartile is labeled
an outlier. To find the IQR, arrange the values in order: 4, 10, 20, 25, 31, 36, 37, 41, 44, 68, 82. There are
n = 11 values. The first quartile is the value in position 0.25(n+ 1) = 3, which is 20. The third quartile is the
value in position 0.75(n+ 1) = 9, which is 44. The interquartile range is 44 — 20 = 24. So 1.5 IQR is equal to
(1.5)(24) = 36. There are no points less than 20 — 36 = —16, so there are no outliers on the low side. There is
one point, 82, that is greater than 44 + 36 = 80. Therefore 82 is the only outlier.

13.  The figure on the left is a sketch of separate histograms for each group. The histogram on the right is a sketch
of a histogram for the two groups combined. There is more spread in the combined histogram than in either of
the separate ones. Therefore the standard deviation of all 200 heights is greater than 2.5 in. The answer is (ii).

15. (a) IQR = 3rd quartile — 1st quartile. A: IQR=6.02 —1.42=4.60, B: IQR =9.13 - 5.27 = 3.86
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12

10

(b) Yes, since the minimum is within 1.5 IQR of the first quartile and the
maximum is within 1.5 IQR of the third quartile, there are no outliers,
and the given numbers specify the boundaries of the box and the ends of ~ *
the whiskers. 2

(c) No. The minimum value of —2.235 is an “outlier,” since it is more than 1.5 times the interquartile range below
the first quartile. The lower whisker should extend to the smallest point that is not an outlier, but the value of
this point is not given.
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(b) The boxplot indicates that the value 470 is an outlier.
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(d) The dotplot indicates that the value 384 is detached from the bulk of the data, and thus could be considered to
be an outlier.
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60

19. (a)
50

40
Y 30 The relationship is non-linear.
20

10 .

(b) X | 14 24 40 49 57 63 78 90 93 110
|ny|0.83 131 174 229 193 276 273 361 354 397

ny . The relationship is approximately linear.

(c) It would be easier to work with x and Iny, because the relationship is approximately linear.

Supplementary Exercisesfor Chapter 1

1. (a) The mean will be divided by 2.2.

(b) The standard deviation will be divided by 2.2.

3. (a) False. The true percentage could be greater than 5%, with the observation of 4 out of 100 due to sampling
variation.
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(b) True

(c) False. If the result differs greatly from 5%, it is unlikely to be due to sampling variation.

(d) True. If the result differs greatly from 5%, it is unlikely to be due to sampling variation.

5. (a) Itis not possible to tell by how much the mean changes, because the sample size is not known.

(b) If there are more than two numbers on the list, the median is unchanged. If there are only two numbers on the
list, the median is changed, but we cannot tell by how much.

(c) It is not possible to tell by how much the standard deviation changes, both because the sample size is unknown
and because the original standard deviation is unknown.

7. (a) The mean decreases by 0.774.

(b) The value of the mean after the change is 25 — 0.774 = 24.226.

(c) The median is unchanged.

(d) Itis not possible to tell by how much the standard deviation changes, because the original standard deviation is
unknown.

9.  Statement (i) is true. The sample is skewed to the right.

11. (a) Incorrect, the total area is greater than 1.

(b) Correct. The total area is equal to 1.

(c) Incorrect. The total area is less than 1.
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(d) Correct. The total area is equal to 1.

13. (a) Skewed to the left. The 85th percentile is much closer to the median (50th percentile) than the 15th percentile
is. Therefore the histogram is likely to have a longer left-hand tail than right-hand tail.

(b) Skewed to the right. The 15th percentile is much closer to the median (50th percentile) than the 85th percentile
is. Therefore the histogram is likely to have a longer right-hand tail than left-hand tail.

15. (a) 0.25/ -
0.24
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(b) 0.14

(c) Approximately symmetric

(d) 0.25+

0.2+

Density

0.1+

0.05+

0 2 4 6 8
Population (millions)

The data on the raw scale are skewed so much to the right that it is impossible to see the features of the
histogram.
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17. (a) o2l n

0.2+

Density

0.11

0.054
024 10 15 20 25 30 50
Number of shares owned

(b) The sample size is 651, so the median is approximated by the point at which the area to the left is 0.5 =
325.5/651. The area to the left of 3 is 295/651, and the area to the left of 4 is 382/651. The point at which the
area to the left is 325.5/651 is 3+ (325.5 — 295) /(382 — 295) = 3.35.

(c) The sample size is 651, so the first quartile is approximated by the point at which the area to the left is 0.25 =
162.75/651. The area to the left of 1 is 18/651, and the area to the left of 2 is 183/651. The point at which the
area to the left is 162.75/651is 1+ (162.75—18) /(183 —18) = 1.88.

(d) The sample size is 651, so the third quartile is approximated by the point at which the area to the left is 0.75 =
488.25/651. The area to the left of 5 is 425/651, and the area to the left of 10 is 542/651. The point at which
the area to the left is 488.25/651 is 5+ (10 — 5)(488.25 — 425) /(542 — 425) = 7.70.
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Sacaton Gila Plain Casa Grande

(b) Each sample contains one outlier.

(c) In the Sacaton boxplot, the median is about midway between the first and third quartiles, suggesting that the
data between these quartiles are fairly symmetric. The upper whisker of the box is much longer than the lower
whisker, and there is an outlier on the upper side. This indicates that the data as a whole are skewed to the right.
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CHAPTER 1

In the Gila Plain boxplot data, the median is about midway between the first and third quartiles, suggesting
that the data between these quartiles are fairly symmetric. The upper whisker is slightly longer than the lower
whisker, and there is an outlier on the upper side. This suggest that the data as a whole are somewhat skewed
to the right. In the Casa Grande boxplot, the median is very close to the first quartile. This suggests that there
are several values very close to each other about one-fourth of the way through the data. The two whiskers are
of about equal length, which suggests that the tails are about equal, except for the outlier on the upper side.
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Chapter 2
Section 2.1

1. P(not defective) = 1 — P(defective) = 1 —0.08 = 0.92

3. (a) The outcomes are the 16 different strings of 4 true-false answers. Theseare {TTTT, TTTF, TTFT, TTFF, TFTT,
TFTF, TFFT, TFFF, FTTT, FTTF, FTFT, FTFF, FFTT, FFTF, FFFT, FFFF}.

(b) There are 16 equally likely outcomes. The answers are all the same in two of them, TTTT and FFFF. Therefore
the probability is 2/16 or 1/8.

(c) There are 16 equally likely outcomes. There are four of them, TFFF, FTFF, FFTF, and FFFT, for which exactly
one answer is “True.” Therefore the probability is 4/16 or 1/4.

(d) There are 16 equally likely outcomes. There are five of them, TFFF, FTFF, FFTF, FFFT, and FFFF, for which
at most one answer is “True.” Therefore the probability is 5/16.

5. (a) The outcomes are the sequences of bolts that end with either #1 or #2. These are {1, 2, 31, 32, 41, 42, 341,
342,431, 432}.

(b) A={1,2}

(c) B=1{341, 342,431, 432}

(d)C={2,32,42,342,432}

(e) D=1{1,2,31,32}

(f) A and E are not mutually exclusive because they both contain the outcome 1. B and E are not mutually

exclusive because they both contain the events 341 and 431. C and E are mutually exclusive because they have
no outcomes in common. D and E are not mutually exclusive because they have the events 1 and 31 in common.

7.(a) 0.6

(b) P(personal computer or laptop computer) = P(personal computer) + P(laptop computer)
= 0.6+0.3
= 0.9
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9. (a) False
(b) True
11. (a) PUUA) = P@Q)+P(A)—PUNA)
= 06+40.7-05
= 0.8

(b) From part (a), the probability that the household gets the rate in at least one month is 0.8. Therefore the
probability that the household does not get the rate in either month is 1 —0.8 = 0.2.

(c) We need to find P(JNAS). Now P(J) = P(JNA)+P(JNA®) (this can be seen from a Venn diagram). We know
that P(J) = 0.6 and P(JNA) = 0.5. Therefore P(JNA®) =0.1.

13. (a) Let C be the event that a student gets an A in calculus, and let Ph be the event that a student gets an A in
physics. Then

P(CuPh) = P(C)+P(Ph)—P(CnPh)
= 0.164+0.146 —0.084
= 0.226

(b) The probability that the student got an A in both courses is 0.042. Therefore the probability that the student got
less than an A in one or both courses is 1 — 0.042 = 0.958.

(c) We need to find P(CNPF). Now P(C) = P(CNP)+P(CNPE) (this can be seen from a Venn diagram). We
know that P(C) = 0.164 and P(CNP) = 0.084. Therefore P(C N P°¢) = 0.08.

(d) We need to find P(PNCF). Now P(P) = P(PNC)+P(PNCEF) (this can be seen from a Venn diagram). We
know that P(P) = 0.146 and P(CN P) = 0.084. Therefore P(C N P¢) = 0.062.

15.  P(ANB) = P(A)+P(B)—P(AUB)
= 0.9840.95—0.99
= 094
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17. (a) The events of having a major flaw and of having only minor flaws are mutually exclusive. Therefore

P(major flaw or minor flaw) = P(major flaw) + P(only minor flaws) = 0.15+ 0.05 = 0.20.

(b) P(no major flaw) = 1 — P(major flaw) = 1 — 0.05 = 0.95.

19. (a) False
(b) True
(c) False

(d) True

Section 2.2
1. (a) (4)(4)(4) =64
(b) (2)(2)(2) =8

©) (4E)(2) =24

3. (10)(9)(8)(7)(6)(5) = 151,200

10 10!
5. <4>_m_210

7. (219)(45) = 1,048,576
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9. (a) 368 = 2.8211 x 1012
(b) 368 — 268 = 2.6123 x 10%2

368 — 268
————= =0.9260

11. P(match)

P(BB) +P(WW)
= (8/14)(4/6) +(6/14)(2/6)
= 44/84=05238

Section 2.3
1. (a) 2/10

(b) Given that the first fuse is 10 amps, there are 9 fuses remaining of which 2 are 15 amps. Therefore
P(2nd is 15 amps|1st is 10 amps) = 2/9.

(c) Given that the first fuse is 15 amps, there are 9 fuses remaining of which 1 is 15 amps. Therefore
P(2nd is 15 amps|1st is 15 amps) = 1/9.

3. Given that a student is an engineering major, it is almost certain that the student took a calculus course. There-
fore P(BJ|A) is close to 1. Given that a student took a calculus course, it is much less certain that the student is
an engineering major, since many non-engineering majors take calculus. Therefore P(A|B) is much less than
1,s0 P(B|A) > P(A|B).

5. (2) P(ANB) = P(A)P(B) = (0.2)(0.09) = 0.018
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7.

(b) P(ANBC) = P(A%)P(BC) = (1—0.2)(1—0.09) = 0.728

(c) P(AUB)

P(A)+P(B) —P(ANB)
P(A) + P(B) — P(A)P(B)

= 0.240.09—(0.2)(0.09)
= 0272

Let OK denote the event that a valve meets the specification, let R denote the event that a valve is reground,
and let S denote the event that a valve is scrapped. Then P(OKNR®) = 0.7, P(R) = 0.2, P(SNR®) = 0.1,
P(OK]|R) = 0.9, P(S|R) =0.1.

@ P(R®)=1-P(R)=1-0.2=0.8

(b) P(SIR®) =

(©) P(S)

(d) P(R[S)

() P(OK)

P(SNR%) 0.1

P(SNR®) +P(SNR)
P(SNR®) + P(S|R)P(R)
0.1+ (0.1)(0.2)

0.12

P(SNR)
P(S)
P(S|R)P(R)
P(S)
(0.1)(0.2)

0.12
0.167

P(OK NR®) + P(OKNR)
P(OK NR®) + P(OK|R)P(R)
0.7+ (0.9)(0.2)

0.88
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P(RNOK)
P(OK)
P(OK|R)P(R)
P(OK)
(0.9)(0.2)

0.88
= 0.205

() P(R|OK)

P(RNOK)
P(OK)
0.7

0.88
0.795

(@) P(R°|OK) =

9.  Let T1 denote the event that the first device is triggered, and let T 2 denote the event that the second device is
triggered. Then P(T1) = 0.9 and P(T2) =0.8.

@ P(T1UT2) = P(T1)+P(T2)—P(T1INT2)
= P(T1)+P(T2)—P(T1)P(T2)
= 0.9+0.8—(0.9)(0.8)
= 098

(b) P(T16NT2%) = P(T1%)P(T2%) = (1—0.9)(1—0.8) = 0.02

(©) P(T1NT2) = P(T1)P(T2) = (0.9)(0.8) = 0.72

(d)P(T1NT2% =P(T1)P(T2% =(0.9)(1—-0.8) =0.18

11.  Let R1 and R2 denote the events that the first and second lights, respectively, are red, let Y1 and Y 2 denote the
events that the first and second lights, respectively, are yellow, and let G1 and G2 denote the events that the first
and second lights, respectively, are green.
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@ P(R1) = P(RLNR2)+P(R1NY2)+P(R1NG2)
0.30+0.04+0.16
= 050

(b) P(G2) = P(RING2)+P(Y1NG2)+P(G1NG2)
0.16 4+ 0.04+0.20
= 0.0

(c) P(samecolor) = P(R1INR2)+P(Y1NY2)+P(G1NG2)
= 0.30+0.01+0.20
0.51

P(R1NG2)
P(R1)
0.16

0.50
= 032

(d) P(G2|RY)

P(RINY2)
P(Y2)
0.04

0.04+0.01+0.05
= 0.40

() P(R1)Y2) =

13. (a) That the gauges fail independently.

(b) One cause of failure, a fire, will cause both gauges to fail. Therefore, they do not fail independently.

(c) Too low. The correct calculation would use P(second gauge fails|first gauge fails) in place of P(second gauge fails).
Because there is a chance that both gauges fail together in a fire, the condition that the first gauge fails makes
it more likely that the second gauge fails as well.
Therefore P(second gauge fails|first gauge fails) > P(second gauge fails).
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15. (a) P(A) = 3/10

(b) Given that A occurs, there are 9 components remaining, of which 2 are defective.
Therefore P(B|A) =2/9.

(c) P(ANB) = P(A)P(B|A) = (3/10)(2/9) = 1/15

(d) Given that A° occurs, there are 9 components remaining, of which 3 are defective.
Therefore P(B|A) = 3/9. Now P(A°NB) = P(A®)P(B|A®) = (7/10)(3/9) = 7/30.

(e) P(B) = P(ANB) +P(A°NB) = 1/15+7/30 = 3/10

(f) No. P(B) # P(BJA) [or equivalently, P(ANB) # P(A)P(B)].

17. n=10,000. The two components are a simple random sample from the population. When the population is
large, the items in a simple random sample are nearly independent.

19. (a) On each of the 24 inspections, the probability that the process will not be shut down is 1 —0.05 = 0.95.
Therefore P(not shut down for 24 hours) = (0.95)%* = 0.2920. It follows that P(shut down at least once) =
1-0.2920 = 0.7080.

(b) P(not shut down for 24 hours) = (1 — p)?* = 0.80. Solving for p yields p = 0.009255.

21.  Let R denote the event of a rainy day, and let C denote the event that the forecast is correct. Then P(R) = 0.1,
P(C|R) = 0.8, and P(C|R®) = 0.9.

(@) P(C) P(CIR)P(R) +P(CIR*)P(R")
(0.8)(0.1) + (0.9)(1—0.1)

= 0.89
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(b) A forecast of no rain will be correct on every non-rainy day. Therefore the probability is 0.9.

23.  Let E denote the event that a board is rated excellent, let A denote the event that a board is rated acceptable,
let U denote the event that a board is rated unacceptable, and let F denote the event that a board fails. Then
P(E) =0.3, P(A) =0.6,P(U) = 0.1, P(FIE) = 0.1, P(F|A) = 0.2, and P(F|U) = 1.

(@) P(ENF) = P(E)P(F|E) = (0.3)(0.1) = 0.03.

(b) P(F)

P(F|E)P(E) + P(F|A)P(A) + P(F|U)P(U)
(0.1)(0.3) + (0.2)(0.6) + (1)(0.1)
= 0.25

(c) P(E[F)

Il
o
e
N

25.  Let F denote the event that an item has a flaw. Let A denote the event that a flaw is detected by the first
inspector, and let B denote the event that the flaw is detected by the second inspector.

P(A°|F)P(F)
P(A°[F)P(F) + P(A%|F°)P(F®)
(0.1)(0.1)
(0.1)(0.1) + (1)(0.9)
= 0011

(@) P(FIA%) =

P(A°NB°|F)P(F)
P(ASNBE[F)P(F) + P(A° NBC|F¢)P(F®)
P(A°|F)P(B°|F)P(F)
P(AC|F)P(BC|F)P(F) + P(A[F¢)P(BE[F¢)P(F)
(0.1)(0.3)(0.1)
(0.1)(0.3)(0.1) + (1)(1)(0.9)
= 0.0033

(b) P(F|A°NB®)
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27. (a) Each son has probability 0.5 of having the disease. Since the sons are independent, the probability that both
are disease-free is 0.5% = 0.25.

(b) Let C denote the event that the woman is a carrier, and let D be the probability that the son has the disease.
Then P(C) = 0.5, P(D|C) = 0.5, and P(D|C®) = 0. We need to find P(D).

P(D) = P(D|C)P(C)+ P(D|CE)P(CE)
(0.5)(0.5) + (0)(0.5)
= 0.25

P(D°IC)P(C)
P(D°|C)P(C) + P(D°|C%)P(C®)
(0.5)(0.5)
(0.5)(0.5) + (1)(0.5)
0.3333

(c) P(CID®)

29.  Let D represent the event that the man actually has the disease, and let + represent the event that the test gives
a positive signal.
We are given that P(D) = 0.005, P(+|D) = 0.99, and P(+|D°®) = 0.01.
It follows that P(D®) = 0.995, P(—|D) = 0.01, and P(—|D®) = 0.99.

P(-|D)P(D)
P(=|D)P(D) + P(—|D°)P(D¢)
(0.01)(0.005)
(0.01)(0.005) + (0.99)(0.995)

5.08 x 107°

(@) P(D[-)

(b) P(+ +|D) = 0.992 = 0.9801
() P(++ |D%) = 0.012 = 0.0001

P(++ |D)P(D)
P(++|D)P(D) +P(+ +|D°)P(D¢)
(0.9801)(0.005)
(0.9801)(0.005) + (0.0001)(0.995)

0.9801

(d) P(D]++)
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31.  P(system functions) = P[(ANB) N (CuUD)]. Now P(ANB) = P(A)P(B) = (1—0.05)(1—0.03) = 0.9215, and
P(CuD)=P(C)+P(D)—-P(CND) =(1-0.07) +(1—-0.14) — (1—-0.07)(1 — 0.14) = 0.9902.

Therefore
P((ANB)N(CUD)] = P(ANB)P(CUD)
= (0.9215)(0.9902)
= 0.9125

33.  Let C denote the event that component C functions, and let D denote the event that component D functions.

(a) P(system functions) = P(CUD)
= P(C)+P(D)—-P(CND)
= (1-0.08)+(1-0.12) — (1—0.08)(1—0.12)
= 0.9904

Alternatively,

P(system functions) = 1— P(system fails)
—P(C°ND%)
—P(C%P(D°)
—(0.08)(0.12)
9904

1
1
1
1
0.
(b) P(system functions) = 1 —P(C°ND®) = 1 — p? = 0.99. Therefore p = +/1—0.99 = 0.1.

(c) P(system functions) = 1 — p3 = 0.99. Therefore p = (1 —0.99)/3 = 0.2154.

(d) Let n be the required number of components. Then n is the smallest integer such that 1 —0.5" > 0.99. It follows
that nIn(0.5) < In0.01, so n > (In0.01)(In0.5) = 6.64. Since n must be an integer, n = 7.

Section 2.4
1. (a) Discrete

(b) Continuous
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(c) Discrete
(d) Continuous

(e) Discrete

3. (a) px = 1(0.4) +2(0.2) +3(0.2) +4(0.1) +5(0.1) = 2.3

(b) 0% = (1-2.3)%(0.4) + (2—2.3)%(0.2) + (3—2.3)%(0.2) + (4 — 2.3)%(0.1) + (5—2.3)%(0.1) = 1.81
Alternatively, 0% = 12(0.4) + 2%(0.2) 4+ 3%(0.2) +42(0.1) +5%(0.1) —2.32=1.81

(¢) ox =+/1.81=1.345

(d) Y = 10X. Therefore the probability density function is as follows.

y |1O 20 30 40 50
p(y)|0.4 02 02 01 01

() 1y = 10(0.4) + 20(0.2) + 30(0.2) 4 40(0.1) +50(0.1) = 23

(f) 07 = (10 — 23)%(0.4) + (20 — 23)%(0.2) + (30 — 23)2(0.2) + (40 — 23)%(0.1) + (50 — 23)%(0.1) = 181
Alternatively, 07 = 10%(0.4) 4+ 202(0.2) + 302(0.2) +40%(0.1) +50%(0.1) — 232 = 181

(9) oy = /181 = 13.45

x |1 2 3 4 5

> @ 560 (070 015 010 008 002

(b) P(X <2) =P(X =1)+P(X =2) = 0.70+0.15= 0.85
(©) P(X > 3) =P(X = 4) +P(X =5) =0.03+0.02=0.05

(d) px = 1(0.70) + 2(0.15) + 3(0.10) + 4(0.03) + 5(0.02) = 1.52

(€) ox = /12(0.70) + 22(0.15) + 3%(0.10) + 42(0.03) + 52(0.02) — 1.522 = 0.9325
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7.(a) Yg_iox=1,50¢(1+2+3+4)=1,s50c=0.1.
(b) P(X = 2) = ¢(2) = 0.1(2) = 0.2
©) Hx = St xP(X =X) = T4, 0.1x° = (0.1)(12+ 22 + 32+ 4%) = 3.0

(d) 0% = e 1(x—x)?P(X =x) = T_1 (x—3)?(0.1x) = 4(0.1) + 1(0.2) +-0(0.3) + 1(0.4) = 1
Alternatively, 0% = S5 1 X?P(X =x) —p§ = 35 10.1x° =32 =0.1(13+ 23+ 33+ 4%) -32=1

(eox=v1=1

p1(x)
0.2
0.16
0.128
0.1024
0.0819

0.0655

9. (a)

O WNPEF Ol X

p2(X)
0.4
0.24
0.144
0.0864
0.0518

0.0311

(b)

OB WN P Ol X

(c) p2(x) appears to be the better model. Its probabilities are all fairly close to the proportions of days observed in
the data. In contrast, the probabilities of 0 and 1 for p1(x) are much smaller than the observed proportions.

(d) No, this is not right. The data are a simple random sample, and the model represents the population. Simple
random samples generally do not reflect the population exactly.

11.  Let A denote an acceptable chip, and U an unacceptable one.

(a) If the first two chips are both acceptable, then Y = 2. This is the smallest possible value.
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(b) P(Y =2) = P(AA) = (0.9)2=0.81

P(Y =3and X =1)
P(X=1)

©P(Y=3Xx=1)=

Now P(Y = 3 and X = 1) = P(AUA) = (0.9)(0.1)(0.9) =

Therefore P(Y = 3|X =1) = 0.081/0.9 = 0.09.

P(Y =3and X = 2)

@ Py =3x =2)= ==

Now P(Y = 3 and X = 2) = P(UAA) = (0.1)(0.9)(0.9) =

P(X =2) =P(UA) = (0.1)(0.9) = 0.09.
Therefore P(Y = 3|X =2) =0.081/0.09=0.9.

(e) IfY = 3 the only possible values for X are X = 1 and X
Therefore

o
—~
<
Il
w
~
|

P(Y = 3|X = 1)P(X = 1) + P(Y
= (0.09)(0.9) + (0.9)(0.09)
= 0.162

=0.444

N ()/50X 0, _x@-20x|”
1800 °X = ~3600

70
0 x—10 3_15¢2
) [ xE gy = X
10

1800 5400 =50

70

70 4 3
5 2x—lOd _502_3x —40x
(c) o _/10 T = 721600

ox =200 =14.142

(d) F(x / £t

If x < 10, F(x / 0dt =0

0.081, and P(X

0.081, and

=2.

= 3[X = 2)P(X =

—50% =200

x2/2 — 10x+ 50

<
If 10 < x < 70, F(x /Odt /101800(1
7Ot

10
If X > 70, F(x Odt+ dt+ Odt—l

10 1800

1800

2)

=1)

P(A) = 0.9.
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x2,/2 — 10Xy + 50

(e) The median xy, solves F(xy) = 0.5. Therefore 1800

= 0.5, 50 Xm, = 52.426.

15 @u = /O 0.2te~0% gt

[

B / 02 gt
0

0

— _te02

[

= 0-5¢%%

= 5

(b) 02 /0 0.2t202 gt — 2

[

_ / _2te=02 gt — 25
0 0

— 0410 / 0.2te"%2 dt — 25
0

— 0+10(5)—25

— 25

O'x:\/E:5

202t

© F(x) =/_me(t)dt.

X
Ifng,F(x):/ 0dt = 0.

0 X
Ifx>0,F(x):/ Odt+/ 026702 gt — 1 — g0
—o00 0

(d) P(T < 10) = P(T < 10) = F(10) = 1—e~2=0.8647
(e) The median xy, solves F(xy) = 0.5. Therefore 1 — e~%2m = 0.5, 50 Xy, = 3.466.

(f) The 90th percentile xgo solves F(xgo) = 0.9. Therefore 1 — =029 = 0.9, 50 Xxg9 = 11.5129.



28 CHAPTER 2

17.  With this process, the probability that a ring meets the specification is
0.05

=0.641.
-0.15

10.1 0.05
/ 15[1 — 25(x — 10.05)7 /4 dx = / 15[1 — 25x7] /4 dx = 0.25(15x — 125x%)
9.9 —0.15

With the process in Exercise 16, the probability is
0.1

= 0.568.
-01

10.1 0.1
/ 3[1—16(x—10)2]dx:/ 3[1 — 16x? dx = 3x — 16x°
9.9 1

Therefore this process is better than the one in Exercise 16.

3
=8/9
1

19. (a) P(X > 1) = /13(4/27)x2(3—x)dx - 42_"73 - g

2
=13/27
1

b)PL<X <2)= /12(4/27)x2(3—x)dx - 42_"73 _ g

4 /3% X°

3 3
© u:/o (42733 -x) dx = (T‘E) ‘029/5

3 3
(d) 02 :/O (4/27) B —x) dx — 2 = — (— - —> ‘ —(9/5)2=9/25
0

(e) F(x) = f(t)dt
Ifx<0,F(x)= 0dt=0

—o0

IF0<x <3, F(X) = /OX(4/27)t2(3 —t)dt = (43— x4 /27

3
1fx >3, F(x) = /O (4/27)2(3 —t)dt = 1

1
=0.8

1

21. (8) P(X > 0.5) = / 1.2(x +x2) dx = 0.6x% + 0.4x3
0.5

0.5

1
=07

1
(b) 1= / 1.2x(x +x2) dx = 0.4x3 + 0.3x*
0
0
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(c) X is within +0.1 of the mean if 0.6 < X < 0.8.
0.8

0.8
P(0.6 <X <0.8) = / 1.2(x+x?)dx = 0.6x*40.4x3| =0.2864
0.6
0.6

(d) The variance is

1
2 / 1.2x2(x + x2) dx — p?
0
1
-0.72

Q
Il

= 0.3x*40.24x°

= 0.05

The standard deviation is 0 = +/0.05 = 0.2236.

(e) X is within =20 of the mean if 0.2528 < X < 1.1472. Since P(X > 1) =0, X is within £20 of the mean if

0.2528 < X < 1.
1 1
P(0.2528 <X > 1) = / 1.2(x+x2) dx = 0.6x2 + 0.4x3 = 0.9552
0.2528
0.2528
X
MFX) = [ ft)dt
o )
Ifx<0,F(x)= 0dt=0
.
IF0<x <1, F(x) = / 1.2(t+12)dt = 0.6x% + 0.4
0
1
x> 1, F(x) = / 12(t+t?)dt =1
0
0.4 0.4
23. (a) P(X < 0.4) = / 6x(1—x)dx=3x2—2x3| =0.352
0
0
0.6 0.6
(b) P(0.2 < X < 0.6) = 6x(1—x)dx=3x2—2x3| =0.544
0.2
0.2

1
=05
0

1
©u= / 6x2(1—x)dx = 2x3 — 1.5x*
0
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(d) The variance is

1
0’ = /6x3(1—x)dx—p2
0
1
- 0.5
0

1.5x%—1.2x°

= 0.05

The standard deviation is 0 = +/0.05 = 0.2236.

(e) X is within +o of the mean if 0.2764 < X < 0.7236.
0.7236 0.7236

P(0.2764 < X < 0.7236) = / 6x(1—x)dx =3x?—2x° =0.6261
0.2764 0.2764

MHFX)=[ f(t)dt
Ifx<0,F(x)= 0dt:0
IF0<x<1,F(x /6t —t)dt = 32— 23

1Fx> 1, F(x /6t —t)dt=1

2

2
25. () P(X < 2) :/0 xe *dx = (—xe_x

2
+/ e_xdx> = (—Ze_z—e_x
o Jo

3
3
+ [ eXdx| = —-3e3+15e 15
15 1.5

=25e"15_4e73=0.3587

) =1-—3e"2=0.5940

| )
15

0

3

(b) P(1.5< X <3) :/1 xe X dx = (—xe_x

5

=2
0

) u= / e Xdx = —x%" +/o 2xe ¥ dx = 0+ 2xe™*

(d) F(x /f £)dt
Ifx < 0, F(x /Odt—

x>0, F(x) :/ tetdt = 1 — (x+1)e~
0
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Section 2.5

1. (a) pax = 2ux = 2(10.5) = 21.0
Oox = 20x = 2(0.5) = 1.0

(b) Ux—y = HUx —Hdy =10.5-5.7=4.8
Ox—y = 1/0% + 02 =+/0.52+0.32=0.583

(©) Max+2y = 3pix + 2y = 3(10.5) +2(5.7) = 42.9

O3x+2v = 1/320% + 2202 = 1/9(0.5%) + 4(0.32) = 1.62

3. Let X1, ..., X5 be the lifetimes of the five bulbs. Let S = X1 + - - - + X5 be the total lifetime.
Hs = 3 My, = 5(700) = 3500

Os = /3 0% = /5(202) = 44.7

5. Let X4, ..., X5 be the thicknesses of the five layers. Let S = X3 + - - - + X5 be the total thickness.

(@) s = 3 i, = 5(0.125) = 0.625

(b) 0s = /5 0% = 1/5(0.0052) = 0.0112

7. (3) UM = HMx+157 = Hix + 1.5y = 0.125+ 1.5(0.350) = 0.650

(b) Om = Ox+1.5v = 1/ 0% + 1.5202 = 4/0.052+ 1.52(0.12) = 0.158
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9.  Let X1 and Xz denote the lengths of the pieces chosen from the population with mean 30 and standard deviation
0.1, and let Y1 and Y2 denote the lengths of the pieces chosen from the population with mean 45 and standard
deviation 0.3.

(a) MX34+Xo4Y14Y, = HXg + Hxo + My, + Hy, = 30+30+45+45=150

(0) Oy 4 xXps vy 4 = \/0)2(1 +0%, +0¢, + 03, = 0.12+0.12+0.32+0.3% = 0.447

11.  The tank holds 20 gallons of gas. Let Y1 be the number of miles traveled on the first gallon, let Y, be the
number of miles traveled on the second gallon, and so on, with Y, being the number of miles traveled on the
20th gallon. Then py, = 25 miles and oy, = 2 miles. Let X =Y1+Y2+---Yzo denote the number of miles
traveled on one tank of gas.

(@) ux = Wy, + - - + Hy,, = 20(25) = 500 miles.
(b) 0% = of, +---+ 03, = 20(2%) = 80. So ox = /80 = 8.944.
(€) Ux/20 = (1/20)px = (1/20)(500) = 25.

(d) Ox /20 = (1/20)0x = (1/20)(8.944) = 0.4472

1.0477 0.8649 0.7356 0.2171 2.8146 0.5913 0.0079
+ + + + + + +

20 20 20 30 60 15 10 T 5(0:0006)=0.2993

13. (a) p = 0.0695 +

(b) o= \/ 0.0018% + (292692 4 (0.9225)2 4 (0.0U3)2 | (0.0185y2 1 (0.0284)2 1 (0.0031)2 4 (0.9006)2 | 52(0.0002)2 = 0.00288

Section 2.6

1. (a) 0.08
(b) P(X >0andY < 1) = P(1,0) + P(1,1) + P(2,0) + P(2,1) = 0.15+0.08 + 0.10+ 0.03 = 0.36

©P(X<1)=1-P(X=2)=1-P(2,0)—P(2,1) —P(2,2) = 1—0.10— 0.03— 0.01 = 0.86



SECTION 2.6

33

(d) P(Y >0) =1—P(Y =0) = 1—P(0,0) — P(1,0) — P(2,0)=1—0.40 — 0.15 — 0.10 = 0.35

(e) P(X = 0) =P(0,0) +P(0,1) + P(0,2) = 0.40+0.12 + 0.08 = 0.60

(f) P(Y =0) = P(0,0) + P(1,0) + P(2,0) = 0.40 +0.15+ 0.10 = 0.65

(g P(X =0andY =0) =0.40

3. (@ pyx(0]1) = (D) 026 =0.577
pyix(1]1) = %(11’)1) = % =0.308
pyix(2|1) = %(11’)2) = % =0.115

(b) pxy (0]2) = pxp%(‘i)” -2 os22
Py (1]1) = P - 007 —0.3s8
pxpy (2]1) = pXF’)YY((Zl’)l) = g'gz =0.130

(©) E(Y [X=1) =0pyx(0[1) +1pyx (1]1) +2pyx(2]1) = 0.538

(d) E(X|Y =1) =0pxyy (0] 1) +1pxpy (1]1) +2pxyy (2| 1) = 0.609

5. (a) Px+y = Ux + My = 1.85+2.05=3.90

(b) Oxsy = \/ 0% + 02 +2Cov(X,Y ) = \/0.5275+ 0.6475 + 2(0.1075) = 1.179

(€) P(X+Y =4) =P(1,3) + P(2,2) + P(3,1) = 0.10 + 0.20+ 0.05= 0.35
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7.

9.

(a) 100X + 200Y

(b) H100x+200y = 100[1)( + ZOOMY = 100(1.85) + 200(2.05) =595 ms

() Oroox-zor = /10026 + 200203 +2(100)(200)Cov(X,Y)

\/ 1002(0.5275) + 2002(0.6475) + 2(100)(200)(0.1075)
= 188.35ms

(a) The marginal probability mass function px (x) is found by summing along the rows of the joint probability
mass function.

y
0 1 2 3 4 |px
005 004 001 000 000 010
005 0.0 003 002 0.00| 0.20
003 005 015 005 0.02 | 030
000 002 008 010 005 025
000 000 002 005 008] 0.15
pv(y) | 013 021 029 022 015

B WON PP O X

px (0) = 0.10, px (1) = 0.20, px(2) = 0.30, px (3) = 0.25, px (4) = 0.15, px (x) =0ifx #0,1,2,3, or 4.

(b) The marginal probability mass function py (y) is found by summing down the columns of the joint probability
mass function. So py(0) = 0.13, py (1) = 0.21, py(2) = 0.29, py(3) =0.22, py(4) = 0.15, py(y) =0 if
y#0,1,2,3, or4.

(c) No. The joint probability mass function is not equal to the product of the marginals. For example, px.y (0,0) =
0.05 # px (0) pv (0).

(d) px = 0px (0) + 1px (1) +2px (2) +3px (3) +4px (4) = 0(0.10) + 1(0.20) + 2(0.30) + 3(0.25) +4(0.15) = 2.15
ty = 0py (0) +1py (1) + 2py (2) + 3py (3) +4py (4) = 0(0.13) + 1(0.21) + 2(0.29) + 3(0.22) + 4(0.15) = 2.05

(®) 0% = 0°px(0)+1°px(1) +2°px(2) +3%px(3) + 4%px (4) — &
= 07%(0.10) + 1%(0.20) + 22(0.30) + 3%(0.25) 4 4%(0.15) — 2.152
= 1.4275

ox =v1.4275=1.1948
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02(0.13) + 12(0.21) + 22(0.29) + 32(0.22) + 4%(0.15) — 2.052

1.5475

v 1.5475

0%py (0) + 1%py (1) + 2%py (2) + 3%py (3) + 4%py (4) — 8

1.2440

Oy =

= Hxy — HxHy.

(f) Cov(X,Y)
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~ o~~~
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~— — N

— N — '

= = O~ ~—~ ~—~

= = — — ~—~

—_— = ~— ~— ~—~

e+ + + +
+ & oo
oS 94 e <
o222
ﬂu.))))
SAVEIEEY

— = — —~ ~—~

—_ = ~— ~— ~—~

= ~— ~—~

=~ ~— ~—~

e+ + + +
+ oo o
5 S 2 e <
2222
O\I/\I/\I/\I/
S oo oo

= = — — —

=~ ~— ~—~

1.0525

5.46 — (2.15)(2.05)

Cov(X,Y)

0.7081

1.0525
(1.1948)(1.2440)

_ Cov(X,Y)
o Ox Oy

(9) px,y

11. (a) pyx(0]3)
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(0) pxyy (0]4) = ——— =

(
pxpy (1]4) = % _ %=
porelo) = 2 G = G =20
pxy (3]4) = % _ % _1/3
414 = P = g s

(©) E(Y [X'=3) =0pyx(0[3) + 1pyx (1]3) +2pyx(2]3) + 3pyx (3|3) + 4pyx (4]3) = 2.72

(d) E(X[Y = 4) = Opx)y (0[4) + Lpxpv (1]4) +2px|v (2]4) + 3px v (3|4) + 4px )y (4]4) = 3.4

13. (a) Yz = Ux4v = Mx + My = 1.554+1.00=2.55

(b) 07 = Ox4y = \/oi + 02 +2Cov(X,Y) = /1.0475+ 0.6000 + 2(0.20) = 1.4309

©PZ=2) = PX+Y=2)

= P(X=0andY =2)+P(X=1andY =1)+P(X=2andY =0)
0.05+0.10+0.05
= 0.2

Px.y (3, 0) _ 0.05

(31 005 _
pyix(1]3) = Tox@3) 020 0.25
_ Pxy(32) _ 010 _

Pxy(0,1) _0.05 4 15
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. Px.y (l,l) . 0.10 .

pxpy (1[1) = o) 040 0.25
_ px’y (2,1) _ 0.20 _

pxv (21) = o) 040 0.50
. Px.y (3,1) . 0.05 .

pxy (3]1) = Tor() 040 0.125

(€) E(Y [X =3) =0pyx(0|3) +1pyx(1]3) +2pyx(2]3) = 1.25.

(d) E(X|Y =1) =0pxyy (0]1) +Lpxpv (1]1) +2pxpy (2| 1) + 3pxv (3] 1) = 1.625

17. (@) Cov(X,Y) = pxy — HxHy
2 (51
Hxy = //—xy(X+y)dde
1.J4 6
21 (x%y? xy® >
AE(TJFT) dx
4
[ 6,
1 6\ 2 3
2

Il
»l -
N
o[

w

+

2
| %

N
~—

fx (x) = % (x-l— g) for 1 <x < 2 (see Example 2.55).

[l D) axmt (2428 ©_ 100
=] & 2)"T8\3 "7 )| "7

fy (y) = % (y+ g) for 4 <y < 5 (see Example 2.55).

5
51 3 1/y3 3y2 325
= éy(“z) dy_6(§+T) S

41 1091\ /325

Cov(X,Y)

(b) pxy = OXTY
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21 9 1/x* 33\ |° /1002
2 [Tl 4 2 (X _[22) _
o= [ ¢ (x3) oxvi= (5 + 2)‘1 () -oomase
,  [51,/ 3 , Lyt v\ |° /325\2
—0.000193
Pxy = = —0.00232.
1/(0.08314)(0.08314)
_f x+1/2 0<x<1 _Jy+1/2 O<y<1
19. (a) fx(x) = 0 for other values of x fr(y) = 0 for other values of y

These were computed in the solution to Exercise 18.

®) frxty075) = Y.

fx (x) =x+ 0.5 for 0 < x < 1. This was computed in the solution to Exercise 18.
f(0.75,y) y+0.75 4y+3
If0 1,th = = .
<Y< LM 675 T 125 5
Ify <0Oory>1,then f(0.75,y) =0, so fyx(y|0.75) = 0.
4y +3

Therefore fyx (y|0.75) = 5
0 for other values of y

O<y<l1

w 1 /4y4+3 4y3  3y?
© E(Y|X:0.75)=/ yfy|x(y|0.75)dy=/ y(yT) dy = (1—3g+1—y0> ‘ — 0.5667

0.98 9.98
21. (8) P(X < 9.98) = / 10dx=10x| =023
9.95
9.95
5.1 5.1
(b) P(Y >5.01) = / Sdy=5y| =0.45
5.01 501

(c) Since X and Y are independent,
P(X <9.98andY >5.01) = P(X < 9.98)P(Y > 5.01) = (0.3)(0.45) = 0.135
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10.05 10.05
(d) px = /9 N 10xdx = 5x? =10
: 9.95
o1 5.1
€ py = / Bydy=25y*| =5
4.9 4o

() kA = Kxy = UxMy = (10)(5) =50

23. (a) The probability mass function of Y is the same as that of X, so fy(y) =e™Y ify>0and fy(y) =0ify<0.
Since X and Y are independent, f(x,y) = fx(x) fy (y).

e * Y x>0andy>0

Therefore f(x,y) = { 0 otherwise

(M) P(X <landY >1) = P(X<1)P(Y >1)

- ([ </:°e;>dv>

I

I

o®
>'<

(c) px =/ xe Xdx = —xe~*
0

(d) Since X and Y have the same probability mass function, py = px = 1.
Therefore ux4y = px +y =1+1=2.

00 2—X

/ / f(x,y)dydx
2 r2—X

/ / e ¥ Ydydx
o Jo
2 2—X

/ e X (—e_y > dx
0 0

2
/ e (1 —e*"2)dx
0

@ P(X+Y <2)

Il

Il

Il
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—X __ Xe—Z)

= 1-3e2
= 0.5940

25. (a) Let p = 40.25 be the mean SiO2 content, and let 0 = 0.36 be the standard deviation of the SiO» content, in a
randomly chosen rock. Let X be the average content in a random sample of 10 rocks.

c 0.36
Then pgr = p =40.25, and oy = — = — = 0.11.
Hx=H X= 0 V10
. c 036
(b) Let n be the required number of rocks. Then — = — = 0.05.
vnoooyn

Solving for n yields n = 51.84. Since n must be an integer, take n = 52.

27. (3) R = 0.3X +0.7Y

(b) Ur = Ho.3x+0.7v = 0.3px +0.7uy = (0.3)(6) + (0.7)(6) = 6.
The risk is Or = Go.axs07y = \/0.320>2< +0.7202 +2(0.3)(0.7)Cov(X,Y).
Cov(X,Y) = pxy OxOy = (0.3)(3)(3) = 2.7.
Therefore or = 1/0.32(32) +0.72(32) +2(0.3)(0.7)(2.7) = 2.52.

(€) HR = H(0.01K)x+(1-0.01k)y = (0.01K)px + (1 —0.01K)py = (0.01K)(6) + (1 —0.01K)(6) = 6.
OR = \/(O.OlK)Zo)Z( +(1-0.01K)202 + 2(0.01K)(1 — 0.01K)Cov(X,Y).

Therefore or = 1/(0.01K)2(32) + (1 — 0.01K)2(3?) + 2(0.01K)(1 — 0.01K)(2.7) = 0.03+/1.4KZ — 140K + 10, 000.

(d) or is minimized when 1.4K? — 140K + 10000 is minimized.

Now %(1.4}@ — 140K + 10000) = 2.8K — 140, s0 %(1.4}@ — 140K +10000) = 0 if K = 50.

Or is minimized when K = 50.

(e) For any correlation p, the risk is 0.03/K2+ (100 — K)2+ 2pK (100 — K).
If p # 1 this quantity is minimized when K = 50.
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29. (2) 0w, = /0Fy = \/ORue, = /0% + 07, = V22 + 12 = 2.2361. Similarly, oy, = 2.2361.
(b) BmiM, = HR24 £, R+E,R+E.E, = MRz T HELHR + HE MR + HES HE, = HR2
() Hmy MM, = HR4+E;MR+E, = (MR + Hey ) (HR + HE,) = HRER = MR
(d) Cov(M1,M2) = timym, — Mg, = Hrz — MR = OR

_ Cov(Mi,Mz) @ 4 _
(€) Pvymp = OM,OM,  Owm,Om, (2.2361)(2.2361) 08

31. (a) Cov(aX,bY) = Hax.by — HaxHby = Habxy — auxbpy = abpxy — abxpy
= ab(uxy — Mx Lly) = abCov(X,Y).

(b) pax by = Cov(aX,bY)/(gaxopy) = abCov(X,Y)/(abaxoy) = Cov(X,Y)/(0x0y) = px,v-

33. (@) V(X — (ox/oy)Y) = 0%+ (ox/0v)?0s —2(ox /oy )Cov(X,Y)
20% — 2(ox /oy )Cov(X,Y)

(b) V(X —(ox/oy)Y)
20% — 2(ox /oy )Cov(X,Y)
20'>2( — 2(0’x/0’y )px7y Ox Oy

20)2( — 2px,y0)2<
1-—pxy
Px,y

IAN IV IV IV IV IV
P O o o o o

(© V(X + (0% /oy)Y)
20% + 2(ox /oy )Cov(X,Y)

20% + 2(0x /0y ) px,y Ox Oy

20)2( + 2pxjy0>2(

14+pxy

Px,y

VvV IV IV IV IV IV
© o o o o



42 CHAPTER 2

35. My = H7.84C+11.44N+0—1.58Fe

7.8441c + 114411y + Ho — 1.581re

7.84(0.0247) + 11.44(0.0255) + 0.1668 — 1.58(0.0597)
= 0.5578

oy = 0%.84C+11.44N+O—1.58Fe

= 7.84%0% 4+ 11.44%0%, + 03 + 1.58%02, + 2(7.84)(11.44)Cov(C,N) + 2(7.84)Cov(C,0) — 2(7.84)(1.58)Cov(C, Fe)
+2(11.44)Cov(N,O) — 2(11.44)(1.58)Cov(N, Fe) — 2(1.58)Cov(O, Fe)

= 7.84%(0.0131)%+ 11.44%(0.0194)%+ 0.0340° + 1.582(0.0413)? + 2(7.84)(11.44)(—0.0001118)
+2(7.84)(0.0002583) — 2(7.84)(1.58)(0.0002110) + 2(11.44)(—0.0002111) — 2(11.44)(1.58)(0.00007211)
—2(1.58)(0.0004915)

= 0.038100

0 =+/0.038100 = 0.1952

37.(a) J=, [, fOoy)dxdy = 2 [Pkdxdy =k [ 2 dxdy = k(d —c)(b—a) = 1.
1

(b) fx(x) = [ kdy = (b_i)_(:_c) - bia

b—a 1
© fyr(y) = [ykdx = (b—a)d—c) d—c

@ 1009) = marg—s = (5ms) (505) = OWO)

Supplementary Exercisesfor Chapter 2

1. Let Abe the event that component A functions, let B be the event that component B functions, let C be the event
that component C functions, and let D be the event that component D functions. Then P(A) =1-0.1=0.9,
P(B)=1-0.2=0.8,P(C) =1-0.05=0.95,and P(D) =1 —0.3 = 0.7. The event that the system functions

is (AUB) U (CUD).
P(AUB) = P(A) +P(B) — P(ANB) = P(A) + P(B) — P(A)P(B) = 0.9+ 0.8 — (0.9)(0.8) = 0.98.
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P(CUD) = P(C) +P(D) — P(CND) = P(C) + P(D) — P(C)P(D) = 0.95+ 0.7 — (0.95)(0.7) = 0.985.
P[(AUB)U(CUD)] = P(AUB) +P(CUD) — P(AUB)P(CUD) = 0.98 +0.985 — (0.98)(0.985) = 0.9997.

3. Let A denote the event that the resistance is above specification, and let B denote the event that the resistance is
below specification. Then A and B are mutually exclusive.

(a) P(doesn’t meet specification) = P(AUB) = P(A) + P(B) =0.05+0.10=0.15

_PIBN(AUB)] _ P(B) _ 010 _
(b) P[B[(AUB)] = PIAUB) ~ P(AUB) — 0.18 00007

5. Let R be the event that the shipment is returned. Let D1 be the event that the first fuse chosen is defective, let
D2 be the event that the second fuse chosen is defective, and let D3 be the event that the third fuse chosen is
defective. Since the sample size of 3 is a small proportion of the population size of 10,000, it is reasonable to
treat these events as independent, each with probability 0.1.

P(R) =1—P(R%) =1—-P(D{NDSNDS) = 1—(0.9)° = 0.271.
(If dependence is taken into account, the answer to six significant digits is 0.271024.)

7.  Let A be the event that the bit is reversed at the first relay, and let B be the event that the bit is reversed at
the second relay. Then P(bit received is the same as the bit sent) = P(A° N B®) + P(ANB) = P(A®)P(B®) +
P(A)P(B) = 0.92+0.1%2 = 0.82.

9.  Let A be the event that two different numbers come up, and let B be the event that one of the dice comes up
6. Then A contains 30 equally likely outcomes (6 ways to choose the number for the first die times 5 ways to
choose the number for the second die). Of these 30 outcomes, 10 belong to B, specifically (1,6), (2,6), (3,6),
(4,6), (5,6), (6,1), (6,2), (6,3), (6,4), and (6,5). Therefore P(B|A) =10/30=1/3.
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2 r3
11. @) P(X <2andY <3) = / / %e_x/z_y/3dydx
0 JoO

3
/2 Loz ( _gw3| ) ax
02 0

2
/ }e‘x/z(l —e Hdx
0o 2

2
= (e7t-1)e™¥?

0
= (1-eh?
= 0.3996

(b) P(X >3andY >3) — /3/3%e‘x/2‘y/3dydx

= /Ee_"/2 —e V3| | dx
3 2 3

I A ]
= /32e e~ dx

—1e—x/2

= —e

e5/2

= 0.0821

(c) Ifx<0, f(x,y)=0forall yso fx(x) =0.

If x>0, fx(x) = / %e_x/z_yﬁdy = %e_x/z (—e_y/3
0

1 —x/2
Therefore fx (x) = §e x>0
0 x<0

(d) Ify <0, f(x,y) =0forall xso fy(y) =0.

Ify>0, fy(y) = /3 %e—x/Z—y/3dX = %e‘y/3 (_e—x/z

1
ZeV/3
Therefore fy (y) = { 3¢ y>0
0 y<0
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(€) Yes, f(x,y) = fx () fv (y)-

13. Let D denote the event that a snowboard is defective, let E denote the event that a snowboard is made in
the eastern United States, let W denote the event that a snowboard is made in the western United States, and
let C denote the event that a snowboard is made in Canada. Then P(E) = P(W) = 10/28, P(C) = 8/28,
P(DJE) = 3/100, P(D|W) = 6/100, and P(D|C) = 4/100.

(@ P(D) = P(DIE)P(E)+P(DW)P(W)+

() () () () (4

122
= 2800 0.0436

(b) P(DNC) = P(DIC)P(C) = (288> (%) - %:o.om

(c) Let U be the event that a snowboard was made in the United States.

122 32 9
Then P(DNU) = P(D) —P(DNC) = 2555~ 5856 = 2800°

P(DNU) _ 90/2800 90
PD) ~ 122/2800 122 073"

P(UID) =

15.  The total number of pairs of cubicles is (2) = 2.4, = 15. Each is equally likely to be chosen. Of these pairs,
five are adjacent (1 and 2, 2 and 3, 3 and 4, 4 and 5, 5 and 6). Therefore the probability that an adjacent pair of
cubicles is selected is 5/15, or 1/3.

17. () Hax = 3ux = 3(2) =6, 0-3x = 320x (32)(12) 9
(b) Px+y =Px + Wy =2+2=4, 0%,y =05+05=12+32=10

(C) Hx—y =Px —Hy =2—2=0, 0%_y =0%+02=12+32=10
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(d) Hax+6r = 20ix + 6y = 2(2) +6(2) =16, 0%y, ¢ = 2°0% +6%07 = (2%)(1%) + (6°)(3%) = 328

19.  The marginal probability mass function px (x) is found by summing along the rows of the joint probability

mass function.

y
x | 100 150 200 | px(x)
002 [0.05 006 0.11| 0.22
004 (001 008 0.0 | 0.19
0.06 |0.04 008 0.7 | 0.29
008 004 014 0.2 | 0.30
pv(y) | 014 036 050

(a) For additive concentration (X): px(0.02) = 0.22, px(0.04) = 0.19, px(0.06) = 0.29, px(0.08) = 0.30, and

px (x) = 0 for x # 0.02, 0.04, 0.06, or 0.08.

For tensile strength (Y ): The marginal probability mass function py (y) is found by summing down the columns
of the joint probability mass function. Therefore py(100) = 0.14, py(150) = 0.36, py(200) = 0.50, and

py (y) = 0 for y # 100, 150, or 200.

(b) No, X and Y are not independent. For example P(X = 0.02NnY = 100) = 0.05, but

P(X = 0.02)P(Y = 100) = (0.22)(0.14) = 0.0308.

() P(Y >150|X =0.04) =

P(Y > 150 and X = 0.04)

P(X = 0.04)

P(Y = 150 and X = 0.04) + P(Y = 200 and X = 0.04)

0.08+40.10

0.19
= 0.947

(d) P(Y >125|X =0.08) =

P(Y > 125and X = 0.08)

P(X = 0.08)

P(X = 0.04)

P(Y =150 and X = 0.08) + P(Y =200 and X = 0.08)

0.14+0.12

0.30
= 0.867

(e) The tensile strength is greater than 175 if Y = 200. Now

P(X = 0.08)
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P(Y =200and X = 0.02) _ 0.11

P(Y = 200|X = 0.02) = X —002) = 555 = 0500,
P(Y = 200|X = 0.04) = U 2588 a:”gﬁ 4)= 004) _ % — 0.526,
P(Y = 200|X = 0.06) = " :sg(() i”gﬁf)): 0.06) _ % — 0.586,
P(Y = 200[X = 0.08) = ' :sg(() a:”gﬁs): 0.08) _ % — 0.400.

The additive concentration should be 0.06.

p(0.06,100) 0.04 4

21. (@) by x(100]0.08) = P reees = o8 = 7 = 0.138
by x (150(0.06) = 7'0(&?5 01:)0) - % - 2—89 — 0276

by x (200]0.06) = 7'0('[)0)((()5 022)0) - % - % — 0586

(b) pxpy (0.02]100) = % - % - % —0.357
pxpy (0.04]100) = % - % - 1_14 —0.071

pxv (0.06/100) = % - % - 1% —0.286

bxy (0.08]100) = PO.0B100) _ 004 _ 4 _ ;500

py(100)  0.14 14

(c) E(Y |X = 0.06)

100py x (1000.06) + 150py x (150|0.06) + 200py x (200] 0.06)
= 100(4/29) + 150(8/29) + 200(17/29)
= 1724

(d) E(X|Y =100) = 0.02pxy (0.02|100) + 0.04pxy (0.04| 100) + 0.06px y (0.06 | 100) + 0.08py;y (0.08| 100)
= 0.02(5/14) 4 0.04(1/14) +0.06(4/14) +0.08(4/14)
= 0.0500
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23. (a) Under scenario A:
M =0(0.65) +5(0.2) + 15(0.1) +25(0.05) = 3.75
o = 1/02(0.65) +52(0.2) + 152(0.1) + 252(0.05) — 3.752 = 6.68

(b) Under scenario B:
u =0(0.65) +5(0.24) 4+ 15(0.1) 4+ 20(0.01) = 2.90
o = 1/02(0.65) +52(0.24) + 15%(0.1) + 202(0.01) — 2.902 = 4.91

(c) Under scenario C:
u=0(0.65) +2(0.24) +5(0.1) +10(0.01) = 1.08
o = 1/02(0.65) +22(0.24) +52(0.1) +10%(0.01) — 1.082 = 1.81

(d) Let L denote the loss.
Under scenario A, P(L < 10) = P(L=0) +P(L =5) = 0.65+ 0.2 = 0.85.
Under scenario B, P(L < 10) = P(L =0) + P(L=5) = 0.65+ 0.24 = 0.89.
Under scenario C, P(L < 10) =P(L=0)+P(L=2)+P(L=5) =0.65+0.2440.1=0.99.

25 0 900 -p(x om0y =0 - (3) (2) - & -otes
s - (3)0)+(2) () -5 -+
o () ) -
rerucamr-n- (2) (- () -4
vr=ra s == () () (3) () - -0
oo om0 (2) () - o

).

p(x,y) = 0 for all other pairs (x,y

y
x| 0 1 2
0 | 0.0667 0.2000 0.0667
The joint probability mass functionis 1 | 0.2667 0.2667 0
2 | 0.1333 0 0
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(b) The marginal probability density function of X is:
3 1 1

1
px(0) = p(0,0) +p(0,1) + p(0,2) = —+E+E 3
4 4 8

Pe(L) = P(L,0)+P(L,1) = ¢ + 72 = 7

Pt
Px(2) = P(2.0) = 1=

ux = 0px (0) +1px (1) +2px(2) =0 (%) +1 (%) +2 (125> = % =0.8

(c) The marginal probability density function of Y is:

1 4 2 7

pr(0) = p(0,0)+P(1,0) +P(2,0) = 1z + 35+ 15 = 15
3 4 7
=—+—_—=—.

pr(1) = p(0,) + e

P,

1
Pr(2)=P(0.2) = 3

@

Hy =0py (0) +1py (1) +2py (2) = 0(%>+1(%>+2(1—15) =%=0-6

@ ox = /02px(0) +12px (1) +22px(2) — 1}
V/02(1/3) + 12(8/15) + 22(2/15) - (12/15)2

v/ 96/225 = 0.6532

() ov = /02Dy (0)+12py (1) +22py (2) — 1§
\J02(7/15) + 12(7/15) + 22(1/15) — (9/15)?

\/84/225=0.6110

Il

(f) Cov(X,Y) = pxy — UxHy .

iy = (0)(0)p(0,0) + (1)(0)p(1,0) +(2)(0)p(2,0) + (0)(1)p(0,1) + (1)(1)p(1,1) + (0)(2) p(0,2)

Cov(X,¥) = & — (1—2> (3) = —24—285 02133
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Cov(X,Y) —48/225
= = = —0.5345
) Py = oy = Ja6i205 /841225
0 1 2 1
27. (a) px =/ xfx(x)dx=/ XW dx = i(3x4+4x3+2x2) S =
—® 0 7 14 o 14

1

1 ,6X%46x+2
2 _ 2 YA
(b)cx_/ox 7 0X = Hx 5 T2 13

_1(e0, 3¢, 20
7 14

(c) Cov(X,Y) = pxy — UxHy-

//xy( ) X +y)?dxdy
16 (¥ 23y xy? 1
/o7y<4+T+T W
- /07( +_+Z)

1

_ 6y &y
= 7<8+9+8)

17
42

Mxy

9\2 199
- (—) = 5oag = 0-06769

Px = % computed in part (2). To compute py, note that the joint density is symmetric in x and y, so the

. . . 9
marginal density of Y is the same as that of X. It follows that py = px = —

14°
17 9 9 -5
Cov(X,Y — — —0.008503.
vXY) =7 (14) (14) 588
. : . : » o, 199
(d) Since the marginal density of Y is the same as that of X, 0¢ = 0% = 2040°
Therefore pxy = Cov(X,Y) _ —5/588 _=® = —0.1256.

oxoy  ,/199/2940,/199/2940 199

29. (@) px(0) =0.6, px(1) =0.4, px(x) =0ifx#0o0r 1.
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(b) py(0) =0.4, py(1) = 0.6, py(y) =0ify#0or 1.

(c) Yes. Itis reasonable to assume that knowledge of the outcome of one coin will not help predict the outcome of
the other.

(d) p(0,0) = px(0)py (0) = (0.6)(0.4) = 0.24, p(0,1) = px (0)py
P(1,0) = px(1)py (0) = (0.4)(0.4) = 0.16, p(1,1) = px (1) py (
p(x,y) = 0 for other values of (x,y).

—~~
[N
~—

= (0.6)(0.6) = 0.36,
= (0.4)(0.6) = 0.24,

[N
[N
~—

31. (a) The possible values of the pair (X,Y) are the ordered pairs (x,y) where each of x and y is equal to 1, 2, or 3.
There are nine such ordered pairs, and each is equally likely. Therefore pxy (x,y) = 1/9 for x =1,2,3 and
y=1,2,3,and px, (x,y) = 0 for other values of (x,y).

(b) Both X and Y are sampled from the numbers {1,2,3}, with each number being equally likely.
Therefore px (1) = px (2) = px(3) = 1/3, and px (x) = 0 for other values of x. py is the same.

(©) Hx = by = 1(1/3) +2(1/3) + 3(1/3) = 2

133 1
(@) bxy = S5 Syaypxy (6y) =5 5 >y =g(1+2+3)(1+2+3) =4,

Another way to compute iy is to note that X and Y are independent, so uxy = pxpy = (2)(2) = 4.

(e) Cov(X,Y) =pxy —uxhy =4—(2)(2) =0

33. (&) px = [=,xF(x)dx. Since f(x) = 0 forx < 0, px = fi°xF(x)dx.
(b) ix = J5XFO) x> fxF(R)dx > [k () dx = kP(X > K)
(©) 1 /k > KP(X > K) [k = P(X > k)
(d) Bx = Hy_py)2 = 07
() P(IY = py| > koy) = P((Y —pv)? > k*0§) = P(X > k*07)

(A P(JY =ty | > koy) = P(X > k?0%) < px /(k?0%) = 02 /(k?0%) = 1/k?
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35. (a) If the pooled test is negative, it is the only test performed, so X = 1. If the pooled test is positive, then n
additional tests are carried out, one for each individual, so X = n+ 1. The possible values of X are therefore 1
andn+1.

(b) The possible values of X are 1 and 5. Now X = 1 if the pooled test is negative. This occurs if none of the
individuals has the disease. The probability that this occurs is (1 —0.1)% = 0.6561. Therefore P(X = 1) =
0.6561. It follows that P(X = 5) = 0.3439.

So px = 1(0.6561) + 5(0.3439) = 2.3756.

(c) The possible values of X are 1 and 7. Now X = 1 if the pooled test is negative. This occurs if none of the
individuals has the disease. The probability that this occurs is (1 —0.2)® = 0.262144. Therefore P(X = 1) =
0.262144. It follows that P(X = 7) = 0.737856.

So px = 1(0.262144) + 7(0.737856) = 5.4271.

(d) The possible values of X are 1 and n+ 1. Now X = 1 if the pooled test is negative. This occurs if none of the
individuals has the disease. The probability that this occurs is (1 — p)". Therefore P(X =1) = (1—p)". It
followsthat P(X =n+1)=1—(1-p)".

Sopux =1(1—p)"+(n+1)(1-(1—p)")=n+1-n(1-p)"

(e) The pooled method is more economical if 11 — 10(1 — p)*° < 10. Solving for p yields p < 0.2057.
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Chapter 3
Section 3.1

1. (ii). The measurements are close together, and thus precise, but they are far from the true value of 100°C, and
thus not accurate.

3. (a) True
(b) False
(c) False

(d) True

5. (a) No, we cannot determine the standard deviation of the process from a single measurement.

(b) Yes, the bias can be estimated to be 2 pounds, because the reading is 2 pounds when the true weight is 0.

7. (a) Yes, the uncertainty can be estimated with the standard deviation of the five measurements, which is 21.3 pug.

(b) No, the bias cannot be estimated, since we do not know the true value.

9.  We can get a more accurate estimate by subtracting the bias of 26.2 g, obtaining 100.8 ug above 1 kg.

11. (a) No, they are in increasing order, which would be highly unusual for a simple random sample.

(b) No, since they are not a simple random sample from a population of possible measurements, we cannot estimate
the uncertainty.
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Section 3.2

1. (a) O3x = 30x = 3(0.2) =0.6

(b) ox—y = 1/0% + 0% =/0.22+0.42=0.45

(C) O2x+3v = \/m = /(@) 0.2)+ (39 (0.4 = 1.3

3. Letn be the necessary number of measurements. Then oy = 3/4/n = 1. Solving for n yields n = 9.

5. Let X represent the estimated mean annual level of land uplift for the years 1774-1884, and let Y represent the
estimated mean annual level of land uplift for the years 1885-1984. Then X =4.93,Y = 3.92, ox = 0.23, and
oy = 0.19. The difference is X =Y = 1.01 mm.

The uncertainty is ox_y = y/0% + 02 = 1/0.232+0.192 = 0.30 mm.

7. Let X represent the measured length. Then X = 72 and ox = 0.1. LetV represent the estimated volume. Then
V =(1.5)(3.5)X = 5.25X = 5.25(72) = 378.0in%.

The uncertainty is oy = 05255 = 5.250x% = 5.25(0.1) = 0.5 in%.

9. C=125L=1A=130,04=0.05
M = (1/LC)A = 0.8A = 0.8(1.30) = 1.04 cm?/mol
om = 0.804 = (0.8)(0.05) = 0.04 cm?/mol

11. (a) Ta = 36, k = 0.025, t = 10, To = 72, o7, = 0.5
T = Ta+ (To— Ta)e ™ = 36 +0.7788(To— 36) = 36+ 0.7788(72 — 36) = 64.04°F
OT = 07,4 (To—Ta)e K = 036+0.7788(Tp—36) = 00.7788(Tp—36) = 0.77880(7,_36) = 0.778807, = 0.7788(0.5) = 0.39°F

(b) To =72,k =0.025,t = 10, T, = 36, o1, = 0.5
T =Ta+ (To—Ta)e™ =T, +0.7788(72 — Ta) = 56.074 + 0.2212T, = 56.074 + 0.2212(36) = 64.04°F
OT = 056.074+0.2212T, = 00.2212T4 = 0'22120Ta = 0.2212(0.5) =0.11°F
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13. (a) The uncertainty in the average of 9 measurements is approximately equal to
s/v/9=0.081/3=0.027 cm.

(b) The uncertainty in a single measurement is approximately equal to s, which is 0.081 cm

15. (a) Let X = 87.0 denote the average of the eight measurements, let s = 2.0 denote the sample standard deviation,
and let o denote the unknown population standard deviation. The volume is estimated with X. The uncertainty

is oy = 0/v/8~s/v8=2.0/v/8=0.7mL.

(b) o ~ s/v/16 = 2.0/+/16 = 0.5 mL

(c) Let n be the required number of measurements. Then o/+/n = 0.4.
Approximating o with s = 2.0 yields 2.0/4/n ~ 0.4, so n ~ 25.

17.  Let X denote the average of the 10 yields at 65°C, and let Y denote the average of the 10 yields at 80°C. Let sy

denote the sample standard deviation of the 10 yields at 65°C, and let sy denote the sample standard deviation
of the 10 yields at 80°C. Then X = 70.14, sx = 0.897156, Y = 90.50, sy = 0.794425.

(a) At 65°C, the yield is X + sx /v/10 = 70.14 + 0.897156/+/10 = 70.14 + 0.28.
At 80°C, the yield is Y & sy /v/10 = 90.50 + 0.794425/+/10 = 90.50 + 0.25.

(b) The difference is estimated with 90.50 —70.14 = 20.36.

Y-X=
The uncertainty is oy_x = + % =1/0.252+0.282 = 0.38.

19. (a) Let ox = 0.05 denote the uncertainty in the instrument. Then ox = 0x /+/10 = 0.05/+/10 = 0.016.

(b) Let oy = 0.02 denote the uncertainty in the instrument. Then oy = oy /v/5 =0.02/+/5 =0.0089

(c) The uncertainty in $X + Y is

Oosxsos7 = 1/0.5%0% +0.5202 = 1/0.5%(0.052/10) + 0.5%(0.027/5) = 0.0091.

The uncertainty in 32X + 2V is

O 2 a%e 13T = \/(2/3)20§+ (1/3)202 = \/(2/3)2(0.057/10) + (1/3)2(0.022/5) = 0.011,
The uncertainty in 3X + 1Y is smaller.
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2
@ o = % 0.022/5

= =0.24.
02+02  0.052/10+0.022/5

The minimum uncertainty is \/C§a0%+ (1 — Cues)?0Z = 0.0078.

Section 3.3

1. X=4.0,0x=04.

@) g—;=2X=8, Oy = ‘j—; ox =3.2

(b) j—;: ﬁ:O.ZS, Oy = ‘j—; ox =0.1

(c) j—; = ;—i = 116' Oy = ‘g—; ox = 0.025

(d) g—; = % =0.25, oy = ‘— ox =0.1

(e) g—; =X =e*=54598, oy = ‘j—; ox =21.8

()] j—; =cosX =cos4 = —0.653644, oy = ‘g—; ox =0.26
3. s=5t=1.010=0.02,g=2st"2=9.80

i_f = 4st™3=-19.4118 og= ‘i—f ot =0.39

g = 9.80+0.39 m/s?
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5. (a) g = 9.80, L = 0.742, o, = 0.005, T = 21my/L/g = 2.00709+/L = 1.7289
Jp = 1.003545L7Y/2=1.165024 o7 = | -

T =1.7289+0.0058 s

oL = 0.0058

(b) L=0.742, T =1.73, o1 =0.01, g = 41°LT —2 = 29.292986T 2 = 9.79

d d
99 o _585860T3=_11.315 o = ‘—g or =0.11

dT dT
g=9.79+0.11 m/s?

7.(a) g=9.80,d = 0.15, | = 30.0, h = 5.33, 0, = 0.02, F = /gdh/4l = 0.110680+/h = 0.2555

dF

— =0.055340h"Y2=10.023970 oF = ‘i—'; o, = 0.0005

dh
F = 0.2555 4 0.0005 m/s

(b) g =9.80, 1 =30.0,h =5.33,d = 0.15, 04 = 0.03, F = /gdh/4l = 0.659760+/d = 0.2555

T 0.329880d =0.851747 of = ad
F =0.256 £+ 0.026 m/s
Note that F is given to only three significant digits in the final answer, in order to keep the uncertainty to no

more than two significant digits.

o4 =0.026

¢) g=9.80,d = 0.15, h = 5.33, | = 30.00, 0y = 0.04, F = \/gdh/4l = 1.3995621~1/2 = 0.2555
©g g

dF dF
9= —0.69978117%/2= —0.00425873 oF = ‘W o1 = 0.0002
F = 0.2555+0.0002 m/s
m 750

= 2.3946.

9. m = 750, Vo = 500.0,V; =813.2, 0y, =0y, =0.1,D = =
0 ! Vo= V1 Vi—-Vo Vi—Vg

LetV =V;—Vgo. ThenV =813.2—-500.0=313.2, and
Ov = Ov,—V, = 1 /0\2,1 + 0\2,0 =+/0.12+0.12 = 0.141421.

dD 750 dD
Now 52 = -2 — _0.007646, op = |
M TV op ‘dv

D =2.3946 +0.0011 g/mL

oy = 0.0011.
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11. (a) The relative uncertainty is 0.1/37.2 = 0.27%
(b) The relative uncertainty is 0.003/8.040 = 0.037%
(c) The relative uncertainty is 37/936 = 4.0%

(d) The relative uncertainty is 0.3/54.8 = 0.5%

13. $=22,t=0.67,0; =0.02,g = 2s/t?> = 4.4/t*> = 9.802

ding ding

Ing = |n44—2|nt, T = —2/t = —2985, Gmg = T Ot = 0060

g =9.802 m/s? + 6.0%

15. (a) g = 9.80, L = 0.855, 6, = 0.005, T = 2mm,/L/g = 2.00709+/L = 1.85588

dinT dinT

T 0.5/L =0.584795, o1 = ‘— o_ = 0.0029

INT =1In2.00709+0.5InL,

dL

T =1.856s £ 0.29%

(b) L=0.855,T =1.856, 01 = 0.005, g = 4TCLT ~2 = 33.754047T 2 = 9.799

Ing = 1n33.754047 — 2InT, 109 = _5/T = _1.0776, Oing = \"%

qT ot = 0.0054

g =9.799 m/s? + 0.54%

17. (a) g = 9.80,d = 0.20, | = 35.0, h = 4.51, oy, = 0.03, F = \/gdh/4l = 0.118332v/h = 0.2513

dinF dinF

=0.5/h=0.110865, OjnF = ‘ an o = 0.0033

InF =1n0.118332 + 0.5Inh,

F =0.2513 m/s £+ 0.33%

(b) g=19.80, 1 =35.0,h = 4.51, d = 0.20, 64 = 0.008, F = /gdh/4l = 0.561872+/d = 0.2513

dInF dinF

W = O5/d == 25, 0|nF - ‘— Gd == 002

InF =1In0.561872 +0.5Ind, ad
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F =0.2513 m/s £ 2.0%

c) g=19.80,d =0.20, h=4.51, 1 = 35.00, 0; = 0.4, F = y/gdh/4l = 1.4865731~%/2 = 0.2513
©g g

InF = In1.486573—0.51nl, d:jLIF =05/l = —0.014286, OjnF = ‘d'dLIF 0, = 0.0057
F =0.2513m/s + 0.57%
19.  m=288.2,Vo=400.0,V; =516.0, 0y, = 0.1, Oy, = 0.2, D = — 2882 _ ) 484

Vi—Vo - Vi—Vo
LetV =V;—Vgo. ThenV =516.0 —400.0=116.0, and

Ov = Ov;—v, = /04, + 0§, = V0.12+0.22 = 0.223607

dinD dIinD

InD=1n288.2—-InV, ——— = -1/V = —0.008621, = |— =0.0019.
n n n v / OinD ‘ vy Ov
D =2.484 g/mL + 0.19%

Section 3.4

1. (a) X =10.0,0x = 0.5,Y =5.0,0y =0.1,U = XY2 =250
nu L, oo _[fauN? L, fauN?,
axX =Y*“=25.0, F 2XY =100.0, oy = \/(W) o + e oy =16.0
U =250+16

(b) X =10.0,0x =0.5,Y =5.0,0y =0.1,U = X?4+Y2=125

ouU U U\?, [aUu\?,

U=125+10

(c) X =10.0,0x =0.5,Y =5.0,0y =0.1,U = (X +Y?)/2 = 17.50

oU oU U\ 2 U\ ?
12, Eov=50 ou=¢/({Z)2+(%) 02=056
x W % \/(ax) Ox+ (av) %

U =17.50+0.56
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3.(a) PL=10.1,0p, =0.3, P> =20.1, op, = 0.4, P3 = /P1P, = 14.25

% = 0.5/P2/P; = 0.705354
1
0P3

55, = 0.5/P1/P; = 0.354432
2

P\? , [aP3\°,
Op; = \/(O_P]_> Opl + (()_F’z 0p2 =0.25

P; =14.25+0.25 MPa

Py P, 0Py oP;
If op, = 0.2 and op, = 0.4, then op, = 0.20.
If op, = 0.3 and op, = 0.2, then op, = 0.22.
Reducing the uncertainty in P1 to 0.2 MPa provides the greater reduction.

2 2
(b) op, = \/ (ap3> o + (ap3) a?,. %P2 _ 0705354, 972 — 0354432

5. (@ p=23,0p=020g=3.109=02,f=pg/(p+q)=1.320
g—; = q?/(p+q)? = 0.329561

% = pz/(p + q)2 =0.181413

of\? of\?
— 2 2 _
of = \/<6p) 03+ (6q> 05 =0.075

f =1.3204+0.075¢cm

af\? af\? of of
_ i 2 - 2 R — =
(b) o5 = \/ ( 6p> o2+ ( 6q> % 3 0.329561, 3 0.181413

If op =0.1and oq = 0.2, then a¢ = 0.049.
If op = 0.2 and oq = 0.1, then o+ = 0.068.
Reducing the uncertainty in p to 0.1 cm provides the greater reduction.

7. 9=9.80,d =0.18, o4 = 0.02, h=4.86, o, = 0.06, | = 32.04, 0, = 0.01,

F = /gdh/4l = 1.565248/dh/I = 0.259

Z—Z =0.782624+/h/dl = 0.718437
oF

= 0.782624+/d/hl = 0.0266088
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oF _ —0.782624/dh/I3 = 0.00403616

al

OF\°, [OF\°, [(OF\?,
OF = \/(%> o5+ <%> o+ (W) of =0.014

F =0.2594+0.014 m/s

9.(a) 0=50, oy, =1, w=1.2, oy =0.1, k=0.29, ox = 0.05,
T=To(1—kw)=32.6

O kw=0652
aTo

ot

Frie —ToWw = —60
ot

ﬁ — —Tok = —145

ot \ 2 ot ? ot\?
_ ) 52 9t 42 9t 52 =
Or = \/(ato) og, + <6k) o + <6w> 05 =34

T1=32.6+3.4 MPa

ot \ 2 ot ? ot\?
(b) o = \/(D_To) 0%, + (ﬁ) of + (m) og
ot ot ot
6_To =1-—kw=0.652, Fr —Tow = —60, Evi —Tok = —14.5
If 0y, = 0.1, oy = 0.05, and oy = 0.1, then o = 3.3.
If 0, = 1.0, 0y = 0.025, and oy, = 0.1, then 6y = 2.2
If oy, = 1.0, ok = 0.05, and oy, = 0.01, then o7y = 3.1.

Reducing the uncertainty in k to 0.025 mm~1 provides the greatest reduction.

(c) If oy, =0, ox = 0.05, and oy, = 0, oy = 3.0. Thus implementing the procedure would reduce the uncertainty
in T only to 3.0 MPa. It is probably not worthwhile to implement the new procedure for a reduction this small.

11. (a) g = 3867.4, 0y = 0.3, b = 1037.0, 0, = 0.2, m = 2650.4, Gy = 0.1, y = mb/g = 710.68,

oy _ 2 _
3~ mb/g° = —0.18376

oy _
b= m/g = 0.685318

dy _
Fre b/g=0.268139
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ay 2 ay 2 ay 2
0y=\/(@) 03+ (6_m) oz + % 02=0.15

y=710.68£0.15¢g

2 2 2
(b) oy = \/(%) oZ+ (%) of + (%) o,
y_ —mb/g? = —0.18376, y_ m/g = 0.685318, v _ b/g=0.268139
09 ob om
If g =0.1, 0, =0.2,and o, = 0.1, oy = 0.14.
If g =0.3, 0, = 0.1, and o, = 0.1, oy = 0.09.
If g =0.3, 0, = 0.2, and oy =0, oy = 0.15.

Reducing the uncertainty in b to 0.1 g provides the greatest reduction.

13. (a) F = 800, 0 =1, R=0.75, 0g = 0.1, Lo = 25.0, 0, = 0.1, Ly =30.0, 6, = 0.1,

Y = ﬁ = 2264

g—l = m =2.82942
g—; - % = —6036.1
2_:0 - ﬁ =543.249
oY —Flo  _ 450707

oy TRZ(L;— Lo)?

N2, (VN2 , [V \°, [oY\?,
Oy = \/(ﬁ) 0F+ (ﬁ) 0R+ (O_Lo) 0L0+ (a_l_l) 0L1 =608

Y = 2264 + 608 N/mm?2

N2, [(OY\°, [OY\°, [oY\Z,
(b) Oy = \/(ﬁ) O + (ﬁ) 0R+ (O_Lo> 0L0+ (6_L1) 0L1’

¥ L o  —2FLp
oF = TRy = 2% = oLy = 0%
o FLi _ca3009, “Flo _ 50707

o TRE(Ly—Lo)? oLy TRA(Li—Lo)?
If oF =0,0r =0.1,0,,=0.1,and o, = 0.1, then oy = 608.
Ifor =1,0r=0,0,=0.1,and o, =0.1, then oy =71

Iforg =1,0r=0.1, O, = 0, and oL, = 0.1, then oy = 605.

Ifor =1,0r=0.1, 0, =0.1, and o, =0, then oy = 606.

R is the only variable that substantially affects the uncertainty inY.
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15. t=10,T =54.1, o1 =0.2, To=70.1, oy, = 0.2, Ta = 35.7, oy, = 0.1,
k=In(To—Ta)/t — In(T = Ta)/t = 0.1In(To— Ta) — 0.1In(T — Ta) = 0.0626

ok -1
oT = oy ~ 000543478
ok 1

oo = To(T, =) = 000200698
ok 1 1

=0.00252781

0Ta  10(T—T,) 10(To—Ta)

ok \ 2 ok \ 2 ok \ 2
= \/ (57) o+ (57) o+ (57, et ~oom2

k = 0.0626 4+ 0.0013 min—*

17. (a) No, they both involve the quantitiesh and r.

2mr(h+2r) 2h+4r
b)r=0.9,0,=0.1,h=17,0,=0.1,R= = =2.68
(b)r=09, or oh “Twehrar/3) ~ ChrearZ/3 ¢
oR 2h? 4 16rh/3 +16r2/3
—=— = —2.68052
or ¢ (4r2/3+rh)? ¢
oR 4r?/3

oR\ 2 aR\ 2
_ 2 2 _
OR_\/(ar) °f+<ah> op =0.27c

R =2.68c+0.27c

19. p=149,1=352,0;=0.1,h=12.0, 0,=0.3,V =th/p=1th/1.49 = 283.49,
InV =Int+Inh—1In1.49

dlnVv

o = 1/1=0.028409

dinv

—— =1/h=0.083333
oh /

dlnv ) ? lnv \?

V =283.49 mm/s £ 2.5%
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p=43,0,=0.109=21,00=0.2 f=pq/(p+q)=141,Inf =Inp+Inqg—In(p+q)
% =1/p—1/(p+q)=0.0763081
OInf

% = 1/9—1/(p+q) = 0.31994

alnf\? alnf\?2
Oint = \/(6—p> 03+ (0—q> 03 =0.064

f=1.41cm+6.4%

01 = 0.216, G, = 0.003, B = 0.456, Tp, = 0.005, n = z::gl = 0.487, Inn = In(sin 1) — In(sin 87)
2

dlnn

36 - cotB; = 4.5574

dlnn

Jg, =~ C0t8 = ~2.03883

alnn\? , alnn\? ,
Oinn = \/(0—91) Og, + (0—92> g, = 0.017

n=0.487+1.7%

F= 750, or=1R= 0.65, OR = 0.09, Lo= 23.7, O, = 0.2, L= 27.7, oL, = 0.2,

FlLo

ainY
—— =1/F =0.001333

oF /
oY /Lot 1/(Ls — Lo) = 0.292194
dLo
dalnY
—— =—-2/R=-3.07692

oR /
alny
—— =-1/(L1—Lg) = -0.25
3L, /(L1 —Lo)

alny 2 alny \ 2 alny \ 2 alny \ 2
Oy = \/(a—F) O'|2: + (a—l_o> O'Eo+ (6—R> 0'%4‘ (a—l_l) O-El =0.29

Y = 3347.9 N/mm? + 29%

r= 08, Or = 01, h= 19, Oh = 0.1
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(@) S=2mr(h+2r)=17.59, InS = In(2m) + Inr+In(h+ 2r)

dins 1 2
B e e TR
dInS 1

dIns\ ? aIns\ ?
Oins = \/(a—?) o7+ (%) 02=10.18

S =17.59 ym + 18%

(b) V =1w2(h+4r/3) =5.965, InV = In(1) + 2Inr + In(h + 4r/3)

alnv 2 4

— = —4+_——— =2.94944
or r + 3h+4r

dinVv 3

—— =_—— =0.337079
oh 3h+4r

CINVANG alnv\?
Olnv = \/(T) O'?-F (a—h) 0%20.30

V = 5.965 umS £ 30%

_2mr(h42r)  2h44r _ 2
(©)R= cmz(h+4r/3) = crh+4r2/3 =2.95¢, InR = Inc+ In(2h + 4r) — In(rh + 4r</3)
dInR 2 8r+3h
or  2r+h 4r24+3rh —1.12801

dInR 1 3
oh ~ 2r+h 4r+3h —0.0513644

aInR\ 2 dInR 2
o = (2R o+ (%0 o1

R=2.95c+11%

Note that the uncertainty in R cannot be determined directly from the uncertainties in S and V, because S and
V are not independent.

(d) No

29. R =kld™2. The relative uncertainties are % = 0 (since k is a constant), % =0.03, and % =0.02.

% - \/(%)2+ (%)2+ (—2%)2 = /02+0.082+ (~0.04)2= 0.05.

The relative uncertainty is 5.0%.
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Supplementary Exercisesfor Chapter 3

1. (8 X=25.0,0x =1,Y =5.0,0y =0.3,Z=35, 07 =0.2. LetU =X +YZ.
ou ou ou

U\, (U\*, [0U\?,
ou _\/(W> oy + (6_Y> 0Y+(§> 0;=138

(b) X =25.0,0x =1,Y =5.0,0y =0.3,Z=3.5, 07 =0.2. LetU = X/(Y —2).

ou B U_ v 2 u 2
3w = 1/(Y =2) = 066667, = =-X/(Y=2)’=-111111, = =X/(Y-2)’=11.1111

UN?, [(AU\%, [AU\*,
o= (254 (2) o+ (2) ot = s

(€)X =25.0,0x =1,Y =5.0,0y =0.3,Z=3.5, 07 =0.2. LetU = X+/Y +¢€Z.
ou ou X ouU Xe?

— =Y +4+e£=6.17377, — = ——— =2.02469, — =——— —=67.0487
oX oY 2N ez 0Z  2\/¥ +¢Z

U\, (U\*>, [aU\?,
"“—V(W) o (ar) o+ (3) o=

(d) X =25.0,0x =1,Y =5.0,0y =0.3,Z=3.5, 07 =0.2. LetU = XIn(Y?+2).
oU ou  2XY ouU

X
N o nv2+z)=33499 = XY _go7103 M X _og77103
ax — n(Y°+2) N Y21z Z Y2+z

UN2, [(aU\%, [aU\?,

3. (a) Let X and Y represent the measured lengths of the components, and let T = X +Y be the combined length.
Then ox = oy =0.1.

or =4/0% +07 =0.14 mm

(b) Let o be the required uncertainty in X and Y. Then o1 = v/02+ 02 = 0.05. Solving for ¢ yields o = 0.035 mm.
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5. (a) y=19800,n = 0.85, on = 0.02,Q =60, 0g = 1,H =3.71, o4 = 0.10
P =nyQH = 9800nQH = 1.854 x 10°

g_f] — 9800QH = 2.18148 x 10°

P
98 9800nH = 30904.3
30 d

oP
Fri 9800nQ = 499800

oP\ 2 P\ 2 0P\ 2
TV ()2 (2 62 =
op \/<an> 0”+(6Q> 0Q+<0H> of = 73188.9

P =(1.85440.073) x 106 W

. S 0.073 x 10°
(b) The relative uncertainty is % _ x

P\ 2 oP\? P\ 2

o () () ()
oP oP

— =9800QH = 2.18148 x 10%, —— = 9800nH = 30904.3,
an Q X 30 d
If 0, = 0.01, 0g = 1, and oy = 0.1, then op = 6.3 x 10%
If o, = 0.02, 0g = 0.5, and oy = 0.1, then op = 6.8 x 104,
If o, = 0.02, 0g = 1, and oy = 0.05, then op = 5.9 x 10%

Reducing the uncertainty in H to 0.05 m provides the greatest reduction.

oP
Fi 9800nQ = 499800

7.(@) H =4, ¢ = 0.2390, AT = 2.75, ar = 0.02, m = 0.40, oy = 0.01

c_ CH(AT) _ 0.956(AT) _ .
m m
ac 0.956
— =——=2.39
OAT m
a_C — M — _16.4312
om m?2

aC \? aC\ 2
oc = \/(M—T> oxr + (6_m> 0% =0.17

C =6.57+0.17 kcal.
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. .. oc 017 oo
(b) The relative uncertainty is T 657 0.026 = 2.6%.
. oInC 1 olnc -1
Alternatively, INC =In0.956 + In(AT) — Inm, so AT AT S 0.363636, e —2.5,

oc __ _ [{aInC\?, . [alnC\?, e
E—Wnc—\/(()AT) OAT+ om Om—0026—26/0

ac \?, aC\*>, oC _ 0.956 dC  —0.956(AT)

If oot = 0.01 and o, = 0.01, then oc = 0.17.
If opar = 0.02 and o, = 0.005, then oc = 0.10.
Reducing the uncertainty in the mass to 0.005 g provides the greater reduction.

9. (a) Let X be the measured northerly component of velocity and let Y be the measured easterly component of
velocity. The velocity of the earth’s crust is estimated withV = v/X2+Y?2,

Now X =22.10, ox = 0.34andY = 14.3, oy = 0.32,s0V = 1/22.102+ 14.32 = 26.32, and
O_V X/\/X2-|—Y2 = 0.83957

oxX
vV
‘;—Y =Y /V/X2+Y2=0.543251

N\, (V)%
ov_\/(&> 0X+(W) oy =0.33

V = 26.32+0.33 mm/year

(b) Let T be the estimated number of years it will take for the earth’s crust to move 100 mm.
By part (a), V = 26.3230, oy = 0.334222. We are using extra precision in V and oy to get good precision for

T and oT.

Now T =100/V = 3.799, j—\T/ = —100/V2 = —0.144321
dT

or = v oy = 0.144321(0.334222) = 0.048

T =3.799 £ 0.048 years

11. Let X3 and X represent the estimated thicknesses of the outer layers, and let Y1,Y2,Y3, Y4 represent the estimated
thicknesses of the inner layers. Then X1 = X = 1.25, Y1 = Y2 = Y3 = Y4 = 0.80, ox, = 0.10 for i = 1,2, and
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oy; =0.05for j=1,2,3,4.
The estimated thickness of the item is T = X1+ Xo+ Y1+ Yo+ Y3+ Y4 =5.70.
The uncertainty in the estimate is o1 = \/0>2<1 +0%,+ 0§, + 0%, + 03 +0f, =0.17.

The thickness is 5.70 +0.17 mm.

13. (a) The relative uncertainty in A is 6 /A = 0y, The given relative uncertainties are o,y = 0.0001, oy, = 0.0001,
Oina = 0.001, ojn; = 0.01, Ojna = 0.01. INA =InV +Inl +InA—InTt—Inl —Ina.

Oinx = \/crlznv + 02, 4+ 02 4+ 0%, + 02,, = v/0.00012+ 0.00012 + 0.0012+ 0.012+ 0.012 = 0.014 = 1.4%

(b) If Gy = 0.0001, Gjn; = 0.0001, Gjna = 0.001, Gjns = 0.005, and Gina = 0.01, then Gy = 0.011.

If ojny =0, Oin =0, Ojna = 0, o)y = 0.01, and ojna = 0.01, then oy = 0.014.
Reducing the uncertainty in | to 0.5% provides the greater reduction.

15. (a) Yes, since the strengths of the wires are all estimated to be the same, the sum of the strengths is the same as the
strength of one of them multiplied by the number of wires. Therefore the estimated strength is 80,000 pounds
in both cases.

(b) No, for the ductile wire method the squares of the uncertainties of the 16 wires are added, to obtain o0 =
v/ 16 x 202 = 80. For the brittle wire method, the uncertainty in the strength of the weakest wire is multiplied
by the number of wires, to obtain 0 = 16 x 20 = 320.

17. (8) r =3.00, o, = 0.03,v=4.0, oy = 0.2. Q = 1r?v = 113.1.

Q _ 2TV = 75.3982
or

Q _ T = 28.2743
ov

2 2
o (- ()

Q=113.1+6.1m%s
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b) r=4.00, 0, =0.04,v=2.0,0,=0.1. Q= 1r2v = 100.5.
( ) )

Q _ 21UV = 50.2655
or

Q _ mr? = 50.2655
ov

2 2
o= () () o

Q = 100.5+5.4 m3/s

. . .0
(c) The relative uncertainty is EQ = Oing.

_ _Or Oy onQ 2 dlnQ 1
InQ = InTt+ 2Inr +Inv, omr_T_O.Ol, Olnv = ; =0.05, S o v

-

2 2 2 2
ova = (252 ot (%0) et =2 (3 + (3 - vao0Ry =008 000

Yes, the relative uncertainty in Q can be determined from the relative uncertainties in r and v, and it is equal to
5.4%.

19. (a) Co = 0.03,t = 40, C = 0.0023, oc = 0.0002. k = (1/t)(1/C —1/Co) = (1/40)(1/C) —5/6 = 10.04
dk -1
dCc ~ 40c2 ~
k=10.044+0.95s"1

—4725.90, 0y = dk

ic oc = 4725.90(0.0002) = 0.95

(b) Co = 0.03,t =50, C = 0.0018, ac = 0.0002. k = (1/t)(1/C —1/Co) = (1/50)(1/C) —2/3=10.4
dk -1 dk
E = m = —617284, ok = E

k=10.4+12s1

oc = 6172.84(0.0002) = 1.2

(c) Letk= (El +E2)/2 = 0.5k +0.5Kz. From parts (a) and (), o, = 0.945180 and O, = 1.234568. We are using
extra precision in O, and O, in order to get good precision in o.

op =, /0.5205 +0.5202 = /0.5%(0.945180?) +0.5%(1.2345687) = 0.78
1 2

2
%% 1.2345682

= =0.63.
0% + 0% 0.9451802 + 1.2345682
1 2

(d) The value of C iS Cpey =
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21. (a) Let s be the measured side of the square. Thens = 181.2, o5 = 0.1.

The estimated area is S = s = 32, 833.

ds ds
G =25=3624, 0s=| | 0s = (362.4)(0.1) = 36

S =32,833+36m?

(b) The estimated area of a semicircle is C = (15?)/8 = 12,894.
dC dC
— =T5/4=142.314, oc=|—
ds S/ oc ds

C=12,8944+14m?

0s = (142.314)(0.1) = 14

(c) This is not correct. Let s denote the length of a side of the square. Since S and C are both computed in terms
of s, they are not independent. In order to compute o correctly, we must express A directly in terms of s:

dA
A=5?4215%/8 = s?(1+T1/4). SO Op = ‘E Os = 25(1 + 1/4)05 = 65 m?.

23. (a) P, = 8.1, Op, = 0.1, P> = 15.4, Op, = 0.2,P= VP1Po = 11.16871

0P3 P>

— = = 0.689426
apl 2\/ P1P2

0P3 P1

— = ————= = 0.36262
aPZ 2\/ P1P2

P\? , [aP3\°,
0P3 = \/(a—Pl) 0P1+ (a_Pz OPZ = 010

P; =11.16871+0.10 MPa

2 2
(b) % = —(0.25)P;¥/?PY/2 = _0.042557, % = —(0.25)P; ¥/%PY/? = _0.011773
1 2

The bias corrected estimate is

Py 0°Ps o3 + o°Ps 03 | =11.16871—(0.5)[—0.042557(0.1%) —0.011773(0.2%)] = 11.16916
3 2 aPlz Py 6P22 Pl = . . . . . . = - .

(c) No. The difference between the two estimates is much less than the uncertainty.
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Chapter 4
Section 4.1

1. (@) X ~ Bernoulli(p), where p = 0.55. px = p = 0.55, 6% = p(1 — p) = 0.2475.
(b) No. A Bernoulli random variable has possible values 0 and 1. The possible values of Y are 0 and 2.

(c) Y = 2X, where X ~ Bernoulli(p).
Therefore py = 2ux = 2p = 1.10, and 02 = 220% = 4p(1— p) = 0.99.

3. (a) px =0.05
(b) py =0.20
(c) pz =0.23
(d) Yes, it is possible for there to be both discoloration and a crack.
() No. pz=P(X=1orY =1)#P(X=1)+P(Y =1) because P(X =1landY = 1) #0.

() No. If the surface has both discoloration and a crack, then X =1,Y =1,andZ=1,but X +Y = 2.

5 (@) px =1/2
(b) pr =1/2
(c)pz=1/4

(d) Yes. P(X =xandY =y) = P(X =x)P(Y =Yy) for all values of x and y.

(€) Yes. pz =1/4=(1/2)(1/2) = pxpv-

(f) Yes. If both coins come up heads, then X =1,Y =1,and Z =1, so Z = XY. If not, then Z = 0, and either X,
Y, or both are equal to 0 as well, so again Z = XY .
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7. (a) Since the possible values of X and Y are 0 and 1, the possible values of the product Z =

Therefore Z is a Bernoulli random variable.

(b) pz=P(Z=1)=P(XY =1)=P(X=1andY =1) =P(X = 1)P(Y =1) = pxpy.

XY are also 0 and 1.

Section 4.2
1. (@) PX=2) = %(0.4)2(1 —0.4)82=0.2090
(b) P(X = 4) = ﬁ(om“(l —0.4)84=0.2322
©P(X<2) = P(X=0)+P(X=1)
_ ﬁ(o.@o(l 0.4+ - (881 509 1 - 0.4
= 0.1064
d)P(X>6) = P(X=7)+P(X=8)
_ %(04)7(1 —0.4) T+ (881 g1 (0411 =040
= 0.007864 + 0.000655
= 0.0085
(e) ux = (8)(0.4) =3.2
(f) 0% = (8)(0.4)(1—-0.4) = 1.92
3. (@) P(X =3) = ﬁ(ozﬁ(l —0.2)>3=0.0512
(b)P(X<2) = P(X=0)+PX=1)+P(X=2)
10! 0 10-0 10! 1 10-1 10! 2 10-2
= m(0.6) (1-0.6)1004 m(0.6) (1-06)10-14 m(0.6) (1-0.6)

0.0123
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5.

7.

©P(X>5) = P(X=5)+P(X=6)+P(X=7)+P(X=8)+P(X=09)
9!

= =g 09009 g 05097

o1 ol
BETCED] TR

= 0.5000

9!

7(9-7)! (05)'(1-0.5)*7

(0.5)%(1-0.5)%8+ (0.5)°(1-0.5)%°

(dPB<X<4) = PX=3)+P(X=4)
8! _
= 73!(8_3)!(0.8)3(1—0.8)8 S+

= 0.0551

8!
418 —4)!

(0.8)*(1—-0.8)%4

Let X be the number of heads obtained. Then X ~ Bin(10,0.5).
(8) P(X =3) = L(o 5)3(1-0.5)102=0.1172
31(10-3)1" ' '

(b) ux = 10(0.5) =5
(c) 0% = 10(0.5)(1-0.5)=2.5

(d) ox = /10(0.5)(1—0.5) = 1.58

Let X be the number of vehicles that require warranty repairs. Then X ~ Bin(12,0.2).

(a) P(X =4) = L(o 2)4(1-0.2)1>4=0.1329

41(12—41 : :

— 12! 0/1 _ 0 9)12-0 12! 101 _ 0 oyl2-1
(b) P(X < 3) = 0!(12_0)!(0.2) (1-0.2) + 1!(12_1)!(0.2) (1-0.2)
12! 201 _ 0 9y12-2 _
+ 2112=2)1 (0.2)7(1—-0.2) = 0.5583

() P(X=0) = L(o 2)%(1-0.2)127%=0.0687

01(12—0)! ‘ ‘

(d) px = 12(0.2) = 2.4
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9.

11.

() ox = /(12)(0.2)(0.8) = 1.3856

Let X be the number of bits out of the eight that are equal to 1. Then X ~ Bin(8,0.5).

(8) P(X =8) = 8! -(0.5)%(1—0.5)>%=0.0039

81(8—8)

(B)PX =3) = 5

(0.5)3(1-0.5)82=10.2188

©P(X>6) = P(X=6)+P(X=7)+P(X=8)
= 8! 6 8-6
= sEg 09105+
= 0.10938 +0.03125+ 0.00391

= 0.1445

8! -(0.5)(1-05)%7"+

G 8! (05)%1-05)°

81(8—8)

dP(X>2) = 1-P(X<2)
= 1-P(X=0)—P(X=1)
8!
S 01(8—0)!
= 1-0.00391—0.03125
= 0.9648

8!

=1 11(8—1)!

(0.5)%(1—0.5)80— (0.5)%(1-0.5)81

Let X be the number of defective parts in the sample from vendor A, and let Y be the number of defective parts
in the sample from vendor B. Let pa be the probability that a part from vendor A is defective, and let pg be the
probability that a part from vendor B is defective. Then X ~ Bin(100, pa) and Y ~ Bin(200, pg). The observed
value of X is 12 and the observed value of Y is 10.

(8) B = X/100 = 12/100 = 0.12, g, = 1/ PAL=PA)

100
. o . 0.12(1-0.12
Replacing pa with pa = 0.12 and n with 100, ap, = % =0.032.
(b) Pz = Y /200 = 10/200 = 0.05, Gy, = %
Replacing pg with pg = 0.05 and n with 200, o, = M =0.015.

200
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(c) The difference is estimated with pa — pg = 0.12 — 0.05=0.07.

ity ic . /a2 2 _
The uncertainty is 05, 05, = 0.036.

13. (a) P(can be used) = P(meets spec) + P(long) = 0.90 + 0.06 = 0.96.

(b) Let X be the number of bolts out of 10 that can be used. Then X ~ Bin(10,0.96).

P(X<9) = 1-P(X>09)
= 1-P(X=9)—P(X =10)
10! 10!
= 1- m(0.96)9(1 —0.96)10-9— 10110 —10)i (0.96)1°(1 - 0.96)10-1°
= 1-0.27701-0.66483
0.0582

15. (a) LetY be the number of lights that are green. Then Y ~ Bin(3,0.6).

|
3 -(0.6)°(1—0.6)>°=0.216

(b) X ~ Bin(5,0.216)
() P(X=3) = L(o.216)3(1 —0.216)>3=0.0619

31(5—3)!

17. (a) Let X be the number of components that function. Then X ~ Bin(5,0.9).

5! 5 51 )
P(X>3) = m(o,gﬁ(l —0.9)53 4 m(o-%“(l 09)54
+ g (0971 -09) = 0.0014

(b) We need to find the smallest value of n so that P(X < 2) < 0.10 when X ~ Bin(n,0.9). Consulting Table A.1,

we find that if n = 3, P(X <2) = 0.271, and if n =4, P(X < 2) = 0.052. The smallest value of n is therefore
n=4.

19. (a) X ~ Bin(10,0.15).

PX>7) = P(X=7)+P(X=8)+P(X=09)+P(X = 10)
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101 }
= a0 —7)1 019 1= 019" " g,

10! o 10-9 10!
+ 9!(10—9)!(0‘15) (1-015)7+ 101(10 — 10)!

= 1.2591 x 10™*+8.3326 x 1076+ 3.2677 x 10~/ +5.7665 x 10~°
= 1.346x107*

|
1ot (0.15)8(1 —0.15)10-8

(0.15)%9(1 - 0.15)10-10

(b) Yes, only about 13 or 14 out of every 100,000 samples of size 10 would have 7 or more defective items.

(c) Yes, because 7 defectives in a sample of size 10 is an unusually large number for a good shipment.

@P(X>2) = 1-P(X<2)
= 1-P(X=0)—P(X=1)

10! 10!
= 1—-—— (0.15)%1-01510-0___ " _(0.15)}(1-0.15)10-1
01(10—0)!( ) ) 1!(10—1)!( ) )
= 1-0.19687 —0.34743
= 0.4557

(e) No, in about 45% of the samples of size 10, 2 or more items would be defective.

() No, because 2 defectives in a sample of size 10 is not an unusually large number for a good shipment.

21. (a) Let X be the number of bits that are reversed. Then X ~ Bin(5,0.3). The correct value is assigned if X < 2.

P(X<2)=P(X=0)+P(X=1)+P(X=2)= ﬁ(o.s)o(l —0.3)>%4 ﬁ(os)%l —0.3)%1
51

+ 515 231 031 - 0-8)°7* = 0.8369

(b) We need to find the smallest odd value of n so that P(X < (n—1)/2) > 0.90 when X ~ Bin(n,0.3). Consulting

Table A.1, we find thatif n =3, P(X < 1) =0.784,if n=5,P(X <2) =0.837,if n=7, P(X < 3) = 0.874,
and if n=9, P(X < 4) =0.901. The smallest value of n is therefore n = 9.

23. (a) Y = 10X +3(100 — X) = 7X + 300

(b) X ~ Bin(100,0.9), 50 jix = 100(0.9) = 90.
ly = 7Hx + 300 = 7(90) + 300 = $930
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(c) ox = 1/100(0.9)(0.1) = 3. oy = 70x = $21

25.  Let p be the probability that a tire has no flaw. The results of Example 4.14 show that the sample proportion
is p=93/100 = 0.93 and oy = 0.0255. Let X be the number of tires out of four that have no flaw. Then
X ~ Bin(4, p). Let q be the probability that exactly one of four tires has a flaw.

41

CP(X = — V31 VA3 — An3(1 — ) — 43— ap?
Thenq=P(X =3) = 3!(4_3)!@) (1-p) 4p°(1—p) =4p>—4p™.
The estimate of q is § = 4p° — 4p* = 4(0.93)3 — 4(0.93)* = 0.225.

j_g = 12p? — 16p° = 12(0.93)% — 16(0.93)% = —2.4909

dg

03 = | g5 | 00 = (2:4909)(0.0255) = 0.064

The probability is 0.225 + 0.064.

Section 4.3

1

0
(b) P(X =0) = e—‘% =0.0183

() P(X<2)=P(X=0)+P(X=1) = e—44—0 + e‘44—1

0l T 0.0183+0.0733 = 0.0916

dPX>1)=1-P(X<1)=1-P(X=0)—P(X=1)=1-0.0183—-0.0733=0.9084
(e) Since X ~ Poisson(4), ux = 4.

(f) Since X ~ Poisson(4), ox = V4= 2.

3. X isthe number of successes in n = 10,000 independent Bernoulli trials, each of which has success probability
p = 0.0003. The mean of X is np = (10,000)(0.0003) = 3. Since n is large and p is small, X ~ Poisson(3) to
a very close approximation.
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33

(8) P(X =3) =673 = 0.2240

(b) P(X <2) =

©) P(L< X < 4)

P(X = 0) +P(X = 1) + P(X = 2)
30 3t 32
-3 -3 -3
e 6T‘Fe 1]4‘6 ET
0.049787 4+ 0.14936 + 0.22404

0.4232

3L 32 33
_ -3 -3Y -3Y
DR TR TR T

0.5974

(d) Since X ~ Poisson(3), pux = 3.

(e) Since X ~ Poisson(3), ox = v/3 = 1.73.

0.14936 + 0.22404 4 0.22404

PX=1)+PX=2)+P(X=3)

5. Let X be the number of messages that fail to reach the base station. Then X is the number of successes in
n = 1000 Bernoulli trials, each of which has success probability p = 0.005.
The mean of X is np = (1000)(0.005) = 5.
Since n is large and p is small, X ~ Poisson(5) to a very close approximation.

@PX=3)=e"

553
5 =0.14037

(b) The event that fewer than 994 messages reach the base station is the same as the event that more than 6 messages
fail to reach the base station, or equivalently, that X > 6.

PX>6)=1-P(X<6)=1-e5> —e 5 _¢

50 5!
0! 1

52 53 54 5° 56
-5 -5 -5 -5 -5
FTRAE TR TR = ]

=1-0.00674 —0.03369 —0.08422 —0.14037 — 0.17547 — 0.17547 — 0.14622 = 0.2378

©ux =5

(d) ox =+/5=2.2361
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7. (a) Let X be the number of messages received in one hour.

Since the mean rate is 8 messages per hour, X ~ Poisson(8).

5
P(X=5) = e—S% =0.0916

(b) Let X be the number of messages received in 1.5 hours.

Since the mean rate is 8 messages per hour, X ~ Poisson(12).

10

12
P(X = 10) = e~222°__ — 0.1048
( )= 1o

(c) Let X be the number of messages received in one half hour.
Since the mean rate is 8 messages per hour, X ~ Poisson(4).

P(X<3) = PX=0)+PX=1)+P(X=2)
40 41 42
_ a4 —4 —4
—  0.018316+0.073263+ 0.14653
= 0.2381

9. (ii). Let X ~ Bin(n, p) where px = np = 3. Then 6 = np(1— p), which is less than 3 because 1 — p < 1. Now
let Y have a Poisson distribution with mean 3. The variance of Y is also equal to 3, because the variance of a

Poisson random variable is always equal to its mean. Therefore Y has a larger variance than X.

11.  Let X represent the number of bacteria observed in 0.5 mL. Let A represent the true concentration in bacteria per
mL. Then X ~ Poisson(0.5A). The observed value of X is 39. The estimated concentration is A= 39/0.5=78.

The uncertainty is o5 = \/78/0 =12.49. A =78+ 12.

13. (a) Let N be the number of defective components produced. Then N ~ Poisson(20).

15
P(N=15)=¢2 2105 =0.0516

(b) Let X be the number that are repairable. Then X ~ Bin(15,0.6).

15!

P(X =10)= 101(15 — 10)!

.(0.6)'°(1—0.6)"°"19=0.1859

(c) Given N, X ~ Bin(N,0.6).
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(d) Let N be the number of defective components, and let X be the number that are repairable.

P(N=150X =10) = P(N=15)P(X = 10|N = 15)
015 15!
_ 20407 1004 _ o fy15-10
- (e 15! ) (10!(15— 1)1 (>-6) " (1-086) )
—  0.00960

15.  LetV be the required volume, in mL. Let X be the number of particles in a volume V.
P(X>1)=1-P(X =0)=0.99,so P(X = 0) =0.01.
(0sv) (0:5V)° o-05V
o '
Therefore e=%% =0.01,s0V = —2In0.01 = 9.210 mL.

Then X ~ Poisson(0.5V),so P(X =0) = e~

17. Let A1 be the mean number of chips per cookie in one of Mom’s cookies, and let A, be the mean number
of chips per cookie in one of Grandma’s cookies. Let X1 and X be the numbers of chips in two of Mom’s
cookies, and let Y1 and Y, be the numbers of chips in two of Grandma’s cookies. Then X; ~ Poisson(A1) and
Y; ~ Poisson(A2). The observed values are X1 = 14, X, =11,Y; =6, and Y, = 8.

(a) The estimate is Ay = X = (14+11)/2=125.

(b) The estimate is A, =Y = (6+8)/2 = 7.0.

(c) Ox, = Ox, = v/A1. The uncertainty is oy = \/A1/2. Replacing A1 with AL ox = /12.5/2=225.
(d) oy, = Oy, = v/Az. The uncertainty is oy = 1/A2/2. Replacing A, with A2 oy =+/7.0/2=1.9.

(e) The estimate is 7\1 —?\2 =125-7.0=5.5.
i i - = 2 2 _
The uncertainty is 05, %, = 4 /crXl + 07\2 =+/6.254+3.5=3.1
AM—A2=55+3.1

19.  If the mean number of particles is exactly 7 per mL, then X ~ Poisson(7).

70 1

7
(@ PX<1)=P(X=0)+P(X=1)= e—7a + e—7F =7.295x1073
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(b) Yes. If the mean concentration is 7 particles per mL, then only about 7 in every thousand 1 mL samples will
contain 1 or fewer particles.

(c) Yes, because 1 particle ina 1 mL sample is an unusually small number if the mean concentration is 7 particles
per mL.

X

(d)P(X <6) =58 (P(X =x) = zﬁzoe—% = 0.4497

(e) No. If the mean concentration is 7 particles per mL, then about 45% of all 1 mL samples will contain 6 or
fewer particles.

(f) No, because 6 particles in a 1 mL sample is not an unusually small number if the mean concentration is 7
particles per mL.

21.  Let X be the number of flaws in a one-square-meter sheet of aluminum. Let A be the mean number of flaws per
square meter. Then X ~ Poisson(A).

Let p be the probability that a one-square-meter sheet of aluminum has exactly one flaw.

Thenp=P(X=1) = e“)i—j = Ae~. From Example 4.27, A =2, and 0;\2 =0.02.
Therefore p is estimated with ﬁ:?xe—X =2e"2=0.271.

j—xﬁ —eh e =e 2262 = —0.135335

Op= d—g o; = 0.1353351/0.02 = 0.019

p=0.271+0.019

Section 4.4

1. Let X be the number of cars with serious problems among the five chosen. Then X ~ H(15,5,6).

PX=2)= w = 0.4196

(5)



SECTION 4.4 83

3.

5.

7.

9.

11.

Let X be the number of the day on which the computer crashes. Then X ~ Geom(0.1).
P(X =12) = (0.1)(0.9)1! = 0.0314

7-1

() Y ~ NB(3,0.4). P(Y =7) = <3_1

) (0.4)3(1-0.4)"2=0.1244

(b) py =3/0.4=7.5

(c) 02 =3(1—-0.4)/(0.4%) = 11.25

(iv). P(X =x) = p(1 — p)*~Lfor x > 1. Since 1 — p < 1, this quantity is maximized when x = 1.

Let X be the number of hours that have elapsed when the fault is detected.
Then X ~ Geom(0.8).

(@) P(X<3)=P(X=1)+P(X=2)+P(X =3) = (0.8)(1—0.8)°+ (0.8)(1—0.8)1 + (0.8) (1 —0.8)2 = 0.992

3 _P(X=3nX>2) P(X=3)
bYPX=3X>2) === “Ppx>2
Now P(X = 3) = 0.8(1 —0.8)2=0.032, and
PX>2)=1-P(X<2)=1-P(X=1)—P(X =2)=1—0.8—0.8(1—0.8) = 0.04.
0.032

Therefore P(X = 3|X > 2) 004 - 0.8.

() pux = 1/0.8=1.25

(a) X ~ H(10,3,4). P(X =2) = M =03
()
4

(b) ux = 4(3/10)=1.2
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(c)ox = \/4 (%) (%) (%) =0.7483

13. (a) X ~ H(60,5,10), so NP 6 /o0t
PX>1)=1-P(X=0)-PX=1)=1— <0> (10_0) - (1> (10_1> =0.1904

_ () (o)

(b) X ~ H(60,10,10), s0

PX>1)=1-PX=0-PX=1)=1— (1OO> (:50__100) - <110 ) <:£)0__110> =0.5314
(10 (10
(c) X ~ H(60,20,10), so0 _ -
P(X > 1) = 1—P(X = 0)— P( :1)_1—< )(1 ) ( >(1 >=O.9162

G &

15. Let X1 denote the number of orders for a 2.8 liter engine, let X» denote the number of orders for a 3.0 liter
engine, let X3 denote the number of orders for a 3.3 liter engine, and let X4 denote the number of orders for a
3.8 liter engine.

(@) (X1, X2, X3,X4) ~ MN(20,0.1,0.4,0.3,0.2)
20!

PX1=3,X=7,X3=6,Xa=4) = 31716141

——(0.1)3(0.4)7(0.3)%(0.2)* = 0.0089

20!
EX 11 x! (20 X)
Alternatively, use Table A.1 to find P(X3 < 10) = 0.872. Then P(X3 > 10) =1 —P(X < 10) = 0.128

(b) X3 ~ Bin(20,0.4). P(X3 > 10) = -(0.4)%(1-0.4)*7*=0.1275

17. PX=n=pl-p"LPY=1)= ( 1 ) pl(1—p)"t=np(l-p)"~L SoP(X =n)= (1/n)P(Y =1).
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Section 4.5

1. (a) Using Table A.2: 1 —0.1977 = 0.8023
(b) Using Table A.2: 0.9032 — 0.6554 = 0.2478
(c) Using Table A.2: 0.8159 — 0.3821 = 0.4338

(d) Using Table A.2: 0.0668 + (1 — 0.3264) = 0.7404

3. (a) Using Table A.2: c=1
(b) Using Table A.2: ¢ = —2.00
(c) Using Table A.2: ¢ =1.50
(d) Using Table A.2: ¢ = 0.83

(e) Using Table A.2: c =1.45

5. (a) z= (19 —16)/2 = 1.50. The area to the right of z = 1.50 is 0.0668.

(b) The z-score of the 10th percentile is ~ —1.28.
The 10th percentile is therefore ~ 16 — 1.28(2) = 13.44.

(c) z=(14.5-16)/2 = —0.75. The area to the right of z= —0.75 is 0.2266.

Therefore a lifetime of 14.5 is on the 23rd percentile, approximately.

(d) For 145,z = (14.5—-16)/2= —0.75. For 17,z = (17— 16) /2= 0.5.
The area between z=—0.75and z = 0.5 is 0.6915 — 0.2266 = 0.4649.

7. (a) z= (700 — 480) /90 = 2.44. The area to the right of z = 2.44 is 0.0073.
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(b) The z-score of the 25th percentile is ~ —0.67.
The 25th percentile is therefore ~ 480 — 0.67(90) = 419.7.

(c) z= (600 —480)/90 = 1.33. The area to the left of z = 1.33 is 0.9082.
Therefore a score of 600 is on the 91st percentile, approximately.

(d) For 420, z = (420 — 480) /90 = —0.67. For 520, z = (520 — 480) /90 = 0.44.
The area between z= —0.67 and z = 0.44 is 0.6700 — 0.2514 = 0.4186.

9. (a) z=(12—10)/1.4 = 1.43. The area to the right of z = 1.43 is 1 — 0.9236 = 0.0764.

(b) The z-score of the 25th percentile is ~ —0.67.
The 25th percentile is therefore ~ 10 — 0.67(1.4) = 9.062 GPa.

(c) The z-score of the 95th percentile is ~ 1.645.
The 25th percentile is therefore ~ 10 + 1.645(1.4) = 12.303 GPa.

11. (a) z=(6—4.9)/0.6 = 1.83. The area to the right of z = 1.83 is 1 — 0.9664 = 0.0336.
The process will be shut down on 3.36% of days.

(b) z=(6—5.2)/0.4=2.00. The area to the right of z=2.00 is 1 — 0.9772 = 0.0228.

Since a process with this broth will be shut down on 2.28% of days, this broth will result in fewer days of
production lost.

13.  Let X be the diameter of a hole, and let Y be the diameter of a piston. Then X ~ N(15,0.025%), and
Y ~ N(14.88,0.015%). The clearance is given by C = 0.5X — 0.5Y.

(a) Hc = Hosx—o.5v = 0.5ux — 0.5y = 0.5(15) - 0.5(14.88) =0.06 cm

(b) oc = \/0.520)2( +(=0.5)202 = /0.52(0.0252) + 0.52(0.0152) = 0.01458 cm
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(c) Since C is a linear combination of normal random variables, it is normally distributed, with pic and oc as given
in parts (a) and (b).

The z-score of 0.05 is (0.05— 0.06) /0.01458 = —0.69. The area to the left of z= —0.69 is 0.2451.
Therefore P(C < 0.05) = 0.2451.

(d) The z-score of the 25th percentile is ~ —0.67.
The 25th percentile is therefore ~ 0.06 — 0.67(0.01458) = 0.0502 cm.

(e) The z-score of 0.05is z = (0.05—0.06)/0.01458 = —0.69. The z-score of 0.09isz = (0.09—0.06)/0.01458 = 2.06.
The area between z = —0.69 and z = 2.06 is 0.9803 — 0.2451 = 0.7352.
Therefore P(0.05 < C < 0.09) = 0.7352.

(f) The probability is maximized when pc = 0.07 cm, the midpoint between 0.05 and 0.09 cm. Now py = 14.88,
and px must be adjusted so that uc = 0.5ux — 0.5uy = 0.07. Substituting pc = 0.07 and py = 14.88, and
solving for py yields px = 15.02 cm.

To find the probability that the clearance will be between 0.05 and 0.09:
The z-score of 0.05 is z = (0.05 —0.07)/0.01458 = —1.37.

The z-score of 0.09 is z = (0.09 — 0.07)/0.01458 = 1.37.

The area between z=—1.37 and z = 1.37is 0.9147 — 0.0853 = 0.8294.

Therefore P(0.05 < C < 0.09) = 0.8294.

15. (a) The z-score of 12 is (12— 12.05)/0.03 = —1.67. The area to the left of z= —1.67 is 0.0475. The proportion is
0.0475.

(b) Let u be the required value of the mean. This value must be chosen so that the 1st percentile of the distribution
is 12. The z-score of the 1st percentile is approximately z = —2.33. Therefore —2.33 = (12 — ) /0.03. Solving
for pyields p = 12.07 ounces.

(c) Let o be the required standard deviation. The value of ¢ must be chosen so that the 1st percentile of the
distribution is 12. The z-score of the 1st percentile is approximately z = —2.33. Therefore —2.33 =
(12—-12.05) /0. Solving for o yields ¢ = 0.0215 ounces.

17. (a) The proportion of strengths that are less than 65 is 0.10. Therefore 65 is the 10th percentile of strength. The
z-score of the 10th percentile is approximately z = —1.28. Let ¢ be the required standard deviation. The value
of o must be chosen so that the z-score for 65 is —1.28. Therefore —1.28 = (65— 75) /0. Solving for o yields
0 = 7.8125 N/m?.
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(b) Let o be the required standard deviation. The value of o must be chosen so that the 1st percentile of the
distribution is 65. The z-score of the 1st percentile is approximately z = —2.33. Therefore —2.33 =
(65— 75) /0. Solving for o yields o = 4.292 N/m?.

(c) Let u be the required value of the mean. This value must be chosen so that the 1st percentile of the distribution
is 65. The z-score of the 1st percentile is approximately z = —2.33. Therefore —2.33 = (65 — p)/5. Solving
for p yields u = 76.65 N/m?.

19. Leta=1/candletb= —p/o. ThenZ =aX +b. Nowau+b = (1/0)u—p/o =0, and a0? = (1/0)%0? = 1.
Equation (4.25) now shows that Z ~ N(0, 1).

21. Let X be the lifetime of bulb A and letY be the lifetime of bulb B.
Then X ~ N(800, 1002) and Y ~ N(900, 150?).

() Let D =Y — X. The event that bulb B lasts longer than bulb A is the event that D > 0.
Up = My — Px = 900 — 800 = 100.
Since X and Y are independent, op = 1/0% + 0% = v/1002+ 1502 = 180.278.
Since D is a linear combination of independent normal random variables, D is normally distributed.
The z-score of 0 is (0 — 100)/180.278 = —0.55. The area to the right of z = —0.55is 1 —0.2912 = 0.7088.
Therefore P(D > 0) = 0.7088.

(b) Let D =Y — X. The event that bulb B lasts longer than bulb A is the event that D > 200.
Up = My — Hx = 900 — 800 = 100.
Since X and Y are independent, op = /0% + 0% = v/1002 + 1502 = 180.278.
Since D is a linear combination of independent normal random variables, D is normally distributed.
The z-score of 200 is (200 — 100)/180.278 = 0.55.
The area to the right of z=0.55is 1 — 0.7088 = 0.2912.
Therefore P(D > 200) = 0.2912.

(c) Let S=X+Y be the total lifetime of the two bulbs. It is necessary to find P(S > 2000).
Ps = Hx + Hy = 800+ 900 = 1700.

Since X and Y are independent, 0s = 1/ 0% + 02 = 1/1002 + 1502 = 180.278.
Since S is a linear combination of independent normal random variables, S is normally distributed.
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The z-score of 2000 is (2000 — 1700)/180.278 = 1.66.
The area to the right of z = 1.66 is 1 — 0.9515 = 0.0485.
Therefore P(S > 2000) = 0.0485.

23. (a) Ifm=0,then X = E, so X ~ N(0,0.25).
P(error) = P(X > 0.5). The z-score of 0.5 is (0.5 —0)/+/0.25 = 1.00.
The area to the right of z=1.00 is 1 — 0.8413 = 0.1587.
Therefore P(error) = 0.1587.

(b) Ifm=0,then X = E, so X ~ N(0,0?).
P(error) = P(X > 0.5) = 0.01. The z-score of 0.5is (0.5—0) /0.
Since P(X > 0.5) = 0.01, the z-score of 0.5 is 2.33.
Therefore (0.5 —0) /0 = 2.33. Solving for o yields o = 0.2146, and 62 = 0.04605.

25. (a) The sample mean is 114.8 J and the sample standard deviation is 5.006 J.

(b) The z-score of 100 is (100 — 114.8)/5.006 = —2.96. The area to the left of z = —2.96 is 0.0015. Therefore
only 0.15% of bolts would have breaking torques less than 100 J, so the shipment would be accepted.

(c) The sample mean is 117.08 J; the sample standard deviation is 8.295 J. The z-score of 100 is (100—117.08)/8.295 =
—2.06. The areato the left of z=—2.06 is 0.0197. Therefore about 2% of the bolts would have breaking torques
less than 100 J, so the shipment would not be accepted.

(d) The bolts in part (c) are stronger. In fact, the weakest bolt in part (c) is stronger than the weakest bolt in part (a),
the second-weakest bolt in part (c) is stronger than the second-weakest bolt in part (a), and so on.

(e) The method is certainly not valid for the bolts in part (c). This sample contains an outlier (140), so the normal
distribution should not be used.

Section 4.6

1. LetY be the lifetime of the component.
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(@) E(Y) = eHt9°/2 = 12+(04)%/2 — 3 5966

(b) P(3<Y <6)=P(In3 < InY < In6) =P(1.0986 < InY < 1.7918). InY ~ N(1.2,0.42).
The z-score of 1.0986 is (1.0986 — 1.2) /0.4 = —0.25.
The z-score of 1.7918 is (1.7918 — 1.2) /0.4 = 1.48.
The area between z = —0.25and z = 1.48 is 0.9306 — 0.4013 = 0.5293.
Therefore P(3 <Y < 6) = 0.5293.

(c) Let m be the median of Y. Then P(Y <m) =P(InY <Inm) =0.5.
Since InY ~ N(1.2,0.4%), P(InY < 1.2) = 0.5. Therefore Inm = 1.2, so m = e1? = 3.3201.

(d) Let ygo be the 90th percentile of Y. Then P(Y < ygo) = P(InY < Inygg) = 0.90.
The z-score of the 90th percentile is approximately z = 1.28.
Therefore the z-score of Inygy must be 1.28, so Inygg satisfies the equation 1.28 = (Inygp — 1.2) /0.4.
Inygo = 1.712, 50 ygo = €712 = 5.540.

3. LetY represent the BMI for a randomly chosen man aged 25-34.

() E(Y) = gHh+0%/2 _ o3215+(0.157)%/2 _ o5 912

(b)) V(Y) = e2+20% _ o2u+0% _ o2(3.215)+2(0.157)% _ ¢2(3.215)+(0.157)? _ 15 86285,

The standard deviation is \/V (Y) = 1/e2(3218)+2(0.157)% _ ¢2(3.215)+(0.157)2 — /15 86285 = 3.9828.

(c) Let m be the median of Y. Then P(Y <m) =P(InY <Inm) =0.5.
Since InY ~ N(3.215,0.157%), P(InY < 3.215) = 0.5.
Therefore Inm = 3.215, so m = 3215 = 24,903,

(d) P(Y <22) =P(InY < In22) = P(InY < 3.0910).
The z-score of 3.0910 is (3.0910 — 3.215)/0.157 = —0.79.
The area to the left of z= —0.79 is 0.2148.
Therefore P(Y < 22) = 0.2148.

(e) Let y75 be the 75th percentile of Y. Then P(Y <y75) = P(InY <Inyzs) = 0.75.
The z-score of the 75th percentile is approximately z = 0.67.
Therefore the z-score of Iny75 must be 0.67, so Inys satisfies the equation 0.67 = (Inyss — 3.215)/0.157.
Iny7s = 3.3202, s0 y75 = £33202 = 27.666.
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5.(@) Inl ~N(1,0.2),InR~N(4,0.1), and | and R are independent. Therefore InV ~ N(5,0.3).
Since InV is normal, V is lognormal, with py =5 and 63 = 0.3.

(b) P(V < 200) = P(InV < In200) = P(InV < 5.298317).
Now InV ~ N(5,0.3), so the z-score of 5.298317 is (5.298317 — 5)/1/0.3 = 0.54.
The area to the left of z = 0.54 is 0.7054.
Therefore P(V < 200) = 0.7054.

(¢) P(150 <V < 300) = P(In150 < InV < In300) = P(5.010635 < InV < 5.703782).

Now InV ~ N(5,0.3), so the z-score of 5.010635 is (5.010635 — 5)/+/0.3 = 0.02, and the z-score of 5.703782
is (5.703782 —5)/4/0.3=1.28.

The area between z=10.02 and z = 1.28 is 0.8997 — 0.5080 = 0.3917.
Therefore P(150 <V < 300) = 0.3917.

(d) The mean of VV is E(V) = eh+0°/2 = 5+03/2 = 172 43,

(e) Since InV ~ N(5,0.3), the median of InV is 5.
Therefore the median of V is e®> = 148.41.

(f) The standard deviation of V/ is \/e24+20% _ g2u+0? —  /62(5)+2(0.3) _ 2(5)-03 = 101.99.

(9) Let vip be the 10th percentile of V. Then P(V < vi9) = P(InV < Invp) = 0.10.
The z-score of the 10th percentile is approximately z = —1.28.
Therefore the z-score of Invio must be —1.28, so Invyg satisfies the equation —1.28 = (Invyo —5)/+/0.3.
Invyg = 4.2989, 50 V19 = e*2989 — 73.610.

(h) Let vgp be the 90th percentile of V. Then P(V < vgp) = P(InV < Invgg) = 0.90.
The z-score of the 90th percentile is approximately z = 1.28.
Therefore the z-score of Invgy must be 1.28, so Invgy satisfies the equation 1.28 = (Invgy —5)/+/0.3.
Invgo = 5.7011, s0 vgg = €>7011 = 299.19.

7. Let X represent the withdrawal strength for a randomly chosen annularly threaded nail, and let Y represent the
withdrawal strength for a randomly chosen helically threaded nail.

(a) E(X) = e382+(0.219%/2 — 46 711 N/mm
(b) E(Y) = e347+(0:272%/2 = 33 348 N/mm

(c) First find the probability for annularly threaded nails.
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P(X >50) = P(InX > In50) = P(InX > 3.9120).

The z-score of 3.9120 is (3.9120 — 3.82)/0.219 = 0.42.

The area to the right of z = 0.42 is 1 — 0.6628 = 0.3372.
Therefore the probability for annularly threaded nails is 0.3372.

Now find the probability for helically threaded nails.

P(Y >50) = P(InY > In50) = P(InY > 3.9120).

The z-score of 3.9120 is (3.9120 — 3.47) /0.272 = 1.63.

The area to the right of z = 1.63 is 1 — 0.9484 = 0.0516.
Therefore the probability for helically threaded nails is 0.0516.

Annularly threaded nails have the greater probability. The probability is 0.3372 vs. 0.0516 for helically threaded
nails.

(d) First find the median strength for annularly threaded nails.
Let m be the median of X. Then P(X <m) =P(InX < Inm) = 0.5.
Since InX ~ N(3.82,0.219%), P(InY < 3.82) = 0.5.
Therefore Inm = 3.82, som = 382,
Now P(Y > e382) = P(InY > Ine382) = P(InY > 3.82).
The z-score of 3.82 is (3.82 — 3.47) /0.272 = 1.29.
The area to the right of z = 1.29 is 1 — 0.9015 = 0.0985. Therefore the probability is 0.0985.

(e) The log of the withdrawal strength for this nail is In20 = 2.996.
For annularly threaded nails, the z-score of 2.996 is (2.996 — 3.82)/0.219 = —3.76.
The area to the left of z= —3.76 is less than 0.0001.
Therefore a strength of 20 is extremely small for an annularly threaded nail; less than one in ten thousand such
nails have strengths this low.
For helically threaded nails, the z-score of 2.996 is (2.996 — 3.47)/0.272= —1.74.
The area to the left of z = —1.74 is 0.04009.
Therefore about 4.09% of helically threaded nails have strengths of 20 or below.

We can be pretty sure that it was a helically threaded nail. Only about 0.01% of annularly threaded nails have
strengths as small as 20, while about 4.09% of helically threaded nails do.

Let X represent the price of a share of company A one year from now. LetY represent the price of a share of
company B one year from now.

(8) E(X) = e005+(01%/2 — g1 0565

(b) P(X > 1.20) = P(InX > In1.20) = P(InX > 0.1823).
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The z-score of 0.1823 is (0.1823 —0.05) /0.1 = 1.32.
The area to the right of z=1.32 is 1 — 0.9066 = 0.0934.
Therefore P(X > 1.20) = 0.0934.

(©) E(Y) = 002+(02)%/2 — $1 0408

(d) P(Y >1.20) = P(InY >In1.20) = P(InY > 0.1823).
The z-score of 0.1823 is (0.1823 —0.02) /0.2 = 0.81.
The area to the right of z=0.81 is 1 — 0.7910 = 0.2090.
Therefore P(Y > 1.20) = 0.2090.

11. InX4,...,In X, are independent normal random variables, so InP = a; InX; +
variable. It follows that P is lognormal.

Section 4.7

1. (a) pr = 1/0.45 = 2.2222
(b) 02 =1/(0.45%) = 4.9383
C)P(T>3)=1-P(T<3)=1-(1-e"0%0)) =0.2592

(d) Let m be the median. Then P(T <m) =0.5.
P(T <m)=1-e04M=05 s0e 04" =05,
Solving for m yields m = 1.5403.

3. Let X be the diameter in microns.
(@) px =1/A=1/0.25 = 4 microns

(b) ox =1/A =1/0.25 =4 microns

---+apInX, is a normal random
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(€) P(X < 3) =1—-e70%0) = 0.5276
(d) P(X >11) =1 — (1 —e025(11)) = 0.0639

(e) Let m be the median. Then P(T < m) = 0.5.
P(T<m)=1-e02"=05 s0e 0%Mm=0.5,
Solving for m yields m = 2.7726 microns.

(f) Let x75 be the 75th percentile, which is also the third quartile. Then P(T < x75) = 0.75.
P(T < x75) =1 —e02%7 = (.75, s0 0257 = (.25,
Solving for x5 yields x75 = 5.5452 microns.

(9) Let xgg be the 99th percentile. Then P(T < xgg) = 0.75.
P(T < Xgg) = 1 —e~02%%9 = (.99, s0 e~0%9% = 0.01.
Solving for xgg Yyields xgg = 18.4207 microns.

5. (a) Let X be the number of transistor that last longer than 8 months. The probability that a transistor lasts longer
than 8 months is 0.2019.

Therefore X ~ Bin(10,0.2019).

PX>3) = 1-P(X=0)-P(X=1)-P(X=2)
[ T
= 1-5 (10_0)!(0.2019) (1-0.2019) 1110 1)!(0.2019) (1-0.2019)
= e 21— 10-2
= 20—z (201971~ 02019)

= 0.3279

(b) Let T be the lifetime of a transistor, in months. The probability that a transistor fails before 10 months is
P(T < 10) = P(T < 10) = 1 —e~9%2(10) = 0.86466. Therefore X ~ Bin(10,0.86466).

P(X > 8)

P(X = 9)+P(X = 10)
10!

- m(0.86466)9(1 —0.86466) 109+

0.5992

= 10 10-10
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7. No. If the lifetimes were exponentially distributed, the proportion of used components lasting longer than 5
years would be the same as the proportion of new components lasting longer than 5 years, because of the lack
of memory property.

9.  LetT be the waiting time between accidents. Then T ~ Exp(3).

(a) ur = 1/3 year

(b) o1 =1/3year

©PT>1)=1-P(T<1)=1-(1-e3Y) =0.0498

(d) P(T <1/12) =1 —e~3%/12 = 0.2212

(e) The probability is P(T <1.5|T >0.5)=1—-P(T > 1.5|T > 0.5)

By the lack of memory property, P(T > 1.5|T > 0.5) =P(T > 1),
SOP(T <1.5|T>05)=1-P(T>1)=P(T <1)=1-e3Y =0.9502.

11.  Xy,...,Xs are each exponentially distributed with A = 1/200 = 0.005.

() P(X1 > 100) =1 —P(X; < 100) = 1 — (1 — e~0005(100)) — ¢=05 — 0 6065

5
(b) P(X1 > 100 and X, > 100 and X3 > 100 and X > 100 and X5 > 100) = rlp(xi > 100)
=

— (8_0'5)5
—-25

Il

€
= 0.0821

(c) The time of the first replacement will be greater than 100 hours if and only if each of the bulbs lasts longer than
100 hours.

(d) Using parts (b) and (c), P(T <100) =1—P(T > 100) =1—0.0821=0.9179.
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5

@PT<t)=1-P(T>t)=1- I‘lP(Xi >t)=1- (700 =1 00

(f) Yes, T ~ Exp(0.025)

(9) ur = 1/0.025 = 40 hours

(h) T ~ Exp(nA)

Section 4.8

1.  LetT be the waiting time.

(@) pr = (0+15)/2 = 7.5 minutes.

—0)2

(b) or = % = 4.3301 minutes
11-5

c)P5«<T<11)= -0 =0.4

(d) The probability that the waiting time is less than 5 minutes on any given morning is (5—0)/(15—0)=1/3.
Let X be the number of mornings on which the waiting time is less than 5 minutes. Then X ~ Bin(10,1/3).

10!

PX =49 = 215021

3. (aur =4/05=8

(b) o7 = \/4/0.52 =4

(1/3)4(1 —1/3)¥9-*=0.2276.

< 05 [(05) (1))

CP(T<K1) = 1-FN e
2

0!

j!

1 2!

= 1-0.60653 —0.30327 — 0.075816 — 0.012636

= 0.00175

1 —(05)(1) [(0.5)(1)]° o~ (05)(1) [(05)D] o= (05)() [(0.5)(1)]* o~ (05)(1) [(0.5)(1)]°
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@PT >4 = 1-PT<3)
4-1 '
1 [1-5 6093 [05B)]
1 (1 3 e )

05)(3) LO- )( )1° 05 (05)@A)] 053 [(05)(3)]* | (053 [(05)(3)]°
e 099 L4 1099 Oy 099 (B4 0919 (LI
= o.22313+o.3347o+o.25102+o.12551

= 0.9344

5. (@) a =0.5,B=3,501/a =2 which is an integer.
=(1/3)2! =2/3 =0.6667.

(b) o7 = \/(1/39)[4I = (21)2] = \/(1/9)(24 — &) = 1.4907

_305

@©PT<1)=PT<1)=1-e1@O=1_ —0.8231

(@ P(T >5) =1-P(T <5) =1~ (1-e~ (@) =1 = 0.0208

e)PR<T<4) = P(T<4)-PT<2
= P(T<4)-P(T<2
— (1_9[3(4)105) (1_9[ 105)

— o (3@I°° _ o-[(3)4)1°°
_60.5 _ e_1205

e
0.086338 — 0.031301
= 0.0550

7. LetT be the lifetime in hours of a bearing.

() P(T > 1000) = 1 — P(T < 1000) = 1 — (1 — e~ [(0.0004474)(1000)]**% _ ¢~(0.0004474)(1000)1** _ ) 8490

(b) P(T < 2000) = P(T < 2000) = 1 — e~1(0:0004474)(2000** _ g 5410
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(c) Let m be the median.
Then P(T < m) = 0.5, so 1 — e~ [(0:0004474)(m)** _ 0 5 an g=[(0.0004474)M)** _ 5
(0.0004474m)%?° = —In0.5 = 0.693147
0.0004474m = (0.693147)1/225 = 0.849681
m = 0.849681/0.0004474 = 1899.2 hours

(d) h(t) = apt~1 = 2.25(0.0004474%25)(2000%?5-1) = 8.761 x 10~*

9. Let T be the lifetime of a fan.

(a) P(T > 10,000) = 1 — (1 — e~[(0.0001)(10,000)]"4) — ¢~[(0.0001)(10.000)]"* — ¢ 3679

(b) P(T < 5000) = P(T < 5000) = 1 — e~[(0:000)(5000)1** — ( 2978
(c) P(3000 < T <9000) = P(T <9000)— P(T < 3000)
= (1- e—[(o.0001)(9ooo)]1-5) —(1- e—[(o.0001)(3000)]1-5)

= 0.4227

11. @) P(Xy >5) =1—P(X; < 5) = 1— (1—e~[(02B)*) = ¢=1 = 0.3679

(b) Since Xz has the same distribution as X1, P(Xz > 5) = P(X; > 5) = e, Since X; and X» are independent,
P(X1>5and Xz > 5) = P(X; > 5)P(X2 > 5) = (e71)? = e72 = 0.1353.

(c) The lifetime of the system will be greater than 5 hours if and only if the lifetimes of both components are
greater than 5 hours.

(d)P(T <5)=1—P(T >5)=1-—e"2=0.8647
@P(T <) =1-P(T>t) =1-P(X1 >t)P(Xp > t) = 1 — (e [0AW)2 = 1 _¢-008" _ 1 _ ¢~(0O0B)?

(f) Yes, T ~ Weibull(2,+/0.08) = Weibull(2,0.2828).
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b 1 a2+ab+hb?
_ 2 _
13. uxz_/a X b—adx_ 3

Now px = %b,therefore 02 = liy2 — Y3 = a +6;b+b 3 (a;b) _ (@ 123) _

15. (a) The cumulative distribution function of U is

0 x<0
Fux)=¢ x 0<x<1
1 x>1

0 x<a
(b) Fx(X) =P(X <X) = P((b—a)U +a<X) :P(U < E%Z) —Fy (E) - E_Ta a<x<b
1 Xx>b
(c) The cdf of X is that of a random variable distributed U (a,b).
Section 4.9
1. (@) We denote the mean of {I; by E(fi1) and the variance of iy by V (fi1).
SO N
E(ly)=—5—="—"=u
The bias of iy isE({i1) —p=p—p=0.
. ... 0’+0® o® 1
The variance of i isV (fi1) = i -7 =3
The mean squared error of {i3 is the sum of the variance and the square of the bias, so
1 1
MSE(fi1) = = +0%= Z.
(A1) =5 + >
(b) We denote the mean of {iz by E (fi2) and the variance of {iz by V (1i2).
- +2 +2
E(ip) = Pt PP,
3 3
The bias of flz isE(fi)) —p=p—pu=0.
2 2 2
The variance of fiz is V (fl2) = 0°+40” 50" _5
9 9 9
The mean squared error of {I2 is the sum of the variance and the square of the bias, so

.5 5
MSE (i) = §+02= 5
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(c) We denote the mean of {i3 by E(i3) and the variance of {iz by V ({i3).
- + +
E(pg)—pxl M, _ M p_g

4 4

The bias of fiz is E(ﬁg)—p:g—p:_g_
2,52 g2
The variance of fiz is V (fi3) = 9 ;éo = %,

The mean squared error of {i3 is the sum of the variance and the square of the bias, so

. 02 2 2u’+1
MSE(H3)=§+(—§) = 8 .

- - u2+1 1
(d) iz has smaller mean squared error than iy whenever % <z

Solving for pyields —1.2247 <y < 1.2247.

202+1 5
(e) iz has smaller mean squared error than i whenever Ly <

Solving for pyields —1.3123 < u < 1.3123.

3. The probability mass function of X is f(x; p) = p(1— p)*~ ..
The MLE is the value of p that maximizes f(x; p), or equivalently, In f (x; p).

d d 1 x-1
—Inf(x; p)=—[Inp+(x=1)In(1-p)]==——=0.
ap 106 P) = golnp+(x=DIn(t—p)] = -~ 7=
Solving for p yields p = % The MLE is p= %

5. (a) The probability mass function of X is f(x; p) = m(p)x(l— p)" .

The MLE of p is the value of p that maximizes f(x; p), or equivalently, In f(x; p).

d d X n—x
—Inf(x; p) = —[Inn! = Inx! = In(n—x)! +xInp+ (n=x)In(1—p)]= —— —— =0.
ap " 0P = gl (=)t +xInp -+ (n=x)In(1 ~p)] = &~ 7=
Solving for p yields p = % The MLE of pis p= %

p . p _ X
TheMLEofl_plstherefore1_ﬁ_n_X.

(b) The MLE of pis p= % The MLE of 1Tpp is therefore fpﬁ =x_1



SECTION 4.10 101

(c) The MLE of A is A = X. The MLE of e~ is therefore e = e~X.

7. The joint probability density function of X1,..., Xy is

- 1 2 /202 N v2/902
f(x yeers Xny O0) = X /20% _ o —n/20—ne—zi:1xi /20 '
(X1, .40, %n; O) .I:lO = (2m)

The MLE is the value of ¢ that maximizes f(X,...,Xn; 0), or equivalently, In f (X1, ...,Xn; O).
d d nox? n o yh.x?
3o N O xn; 0) = = l—(n/Z) In2rm—nino — i;Z—OIQ] =—c+ % =0.
Now we solve for o:
a o]
—no®+ 3L x2 =0
2_ Y X
n

o= 3%
n
o n X2
TheMLEofolsczy/z'—%.

9

Section 4.10
1. (a) No
(b) No

(c) Yes
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3. 0,999
0.99f

0.95¢
0.9r

0.75¢
0.5¢
0.25¢

0.17
0.05¢

0.01r

0.001f
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proximately normal distribution.

5 0999}
0.9
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0.01f
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The PM data do not appear to come from an

0

5

10

15

20

25

approximately normal distribution.

7. Yes. If the logs of the PM data come from a normal population, then the PM data come from a lognormal

population, and vice versa.

Section 4.11

1. (a) Let Xy, ..., Xsp be the weights of the 50 bags.

Then X is approximately normally distributed with mean pr = 100 and o = 0.5/+/50 = 0.0707.

The z-score of 99.9 is (99.9 — 100)/0.0707 = —1.41.
The area to the left of z= —1.41is 0.0793.

P(X < 99.9) = 0.0793.

(b) X is approximately normally distributed with mean pg = 100.15, and oy = 0.5/+/50 = 0.0707.
The z-score of 100 is (100 — 100.15)/0.0707 = —2.12.
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The area to the left of z= —2.12 is 0.0170.
P(X < 100) = 0.0170.

3. Let X1, ..., X100 be the heights of the 100 men.
Then X is approximately normally distributed with mean pg = 70 and oy = 2.5/4/100 = 0.25.
The z-score of 69.5 is (69.5 — 70)/0.25 = —2.00.
The area to the right of z= —2.00 is 1 — 0.0228 = 0.9772.
P(X > 69.5) =0.9772.

5. (a) Let X4, ..., Xgo be the breaking strengths of the 80 fabric pieces.
Then X is approximately normally distributed with mean s = 1.86 and oy = 0.27/+/80 = 0.030187.
The z-score of 1.8 is (1.8 — 1.86)/0.030187 = —1.99.
The area to the left of z = —1.99 is 0.0233.
P(X < 1.8) =0.0233.

(b) Let xgo denote the 80th percentile
The z-score of the 80th percentile is approximately z = 0.84.
Therefore xgg satisfies the equation 0.84 = (xgp — 1.86)/0.030187.
Xgo = 1.8854 mm.

(c) Let n be the necessary sample size. Then X is approximately normally distributed with mean pg = 1.86 and
ox = 0.27//n.
Since P(X < 1.8) = 0.01, 1.8 is the 1st percentile of the distribution of X.
The z-score of the 1st percentile is approximately z = —2.33.
Therefore 1.8 = 1.86 — 2.33(0.27/+/n). Solving for n yields n ~ 110.

7. From the results of Example 4.70, the probability that a randomly chosen wire has no flaws is 0.48.
Let X be the number of wires in a sample of 225 that have no flaws.
Then X ~ Bin(225,0.48), so pux = 225(0.48) = 108, and 0% = 225(0.48)(0.52) = 56.16.
To find P(X < 110), use the continuity correction and find the z-score of 109.5.
The z-score of 109.5 is (109.5 — 108)/+/56.16 = 0.20.
The area to the left of z=0.20 is 0.5793.
P(X < 110) = 0.5793.
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9.  Let n be the required number of measurements. Let X be the average of the n measurements.
Then the true value is py, and the standard deviation is ox = 1/4/h.

Now P(ug —0.25 < X < Py + 0.25) = 0.95. In any normal population, 95% of the population is within 1.96
standard deviations of the mean.

Therefore 1.960x = 0.25. Since oy = 1/4/n, n = 61.47. The smallest value of n is therefore n = 62.

11. (a) Let X represent the number of defective parts in a shipment.
Then X ~ Bin(400,0.20), so X is approximately normal with mean px = 400(0.20) = 80 and standard deviation
ox = 4/400(0.2)(0.8) = 8.
To find P(X > 90), use the continuity correction and find the z-score of 90.5.
The z-score of 90.5 is (90.5—80)/8 = 1.31.
The area to the right of z=1.31 is 1 — 0.9049 = 0.0951.
P(X > 90) = 0.0951.

(b) LetY represent the number of shipments out of 500 that are returned.
From part (a) the probability that a shipment is returned is 0.0951, so Y ~ Bin(500,0.0951).

It follows that Y is approximately normal with mean py = 500(0.0951) = 47.55 and standard deviation
oy = 4/500(0.0951)(0.9049) = 6.5596.

To find P(Y > 60), use the continuity correction and find the z-score of 59.5.
The z-score of 59.5 is (59.5 — 47.55) /6.5596 = 1.82.

The area to the right of z =1.82 is 1 — 0.9656 = 0.0344.

P(X > 60) = 0.0344.

(c) Let p be the required proportion of defective parts, and let X represent the number of defective parts in a
shipment.

Then X ~ Bin(400,p), so X is approximately normal with mean px = 400p and standard deviation

Ox = +/400p(1— p).

The probability that a shipment is returned is P(X > 90) = 0.01.

Using the continuity correction, 90.5 is the 1st percentile of the distribution of X.

The z-score of the 1st percentile is approximately z = —2.33.

The z-score can be expressed in terms of p by —2.33 = (90.5 — 400p) //400p(1 — p).
This equation can be rewritten as 162,171.56p%— 74,571.56p + 8190.25 = 0.

Solving for p yields p = 0.181. (0.278 is a spurious root.)

13. (a) Let X be the number of particles emitted by mass A and let Y be the number of particles emitted by mass B in
a five-minute time period. Then X ~ Poisson(100) and Y ~ Poisson(125).

Now X is approximately normal with mean 100 and variance 100, and Y is approximately normal with mean
125 and variance 125.
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The number of particles emitted by both masses togetheris S =X +Y.

Since X and Y are independent, and both approximately normal, S is approximately normal as well, with mean
Hs = 100 + 125 = 225 and standard deviation os = 1/100 + 125 = 15.

The z-score of 200 is (200 — 225)/15= —1.67. The area to the left of z = —1.67 is 0.0475.
P(S < 200) = 0.0475.

(b) Let X be the number of particles emitted by mass A and let Y be the number of particles emitted by mass B in
a two-minute time period. Then X ~ Poisson(40) and Y ~ Poisson(50).

Now X is approximately normal with mean 40 and variance 40, and Y is approximately normal with mean 50
and variance 50.

The difference between the numbers of particles emitted by the two massesisD =Y — X.
Mass B emits more particles than mass A if D > 0.

Since X and Y are independent, and both approximately normal, D is approximately normal as well, with mean
Up = 50 — 40 = 10 and standard deviation op = /50 + 40 = 9.486833.

The z-score of 0 is (0 — 10)/9.486833 = —1.05. The area to the right of z = —1.05is 1 — 0.1469 = 0.8531.
P(D > 0) =0.8531.

15. (a) Let X be the number of particles withdrawn in a 5 mL volume.

Then the mean of X is 50(5) = 250, so X ~ Poisson(250), and X is approximately normal with mean ux = 250
and standard deviation ox = +/250 = 15.8114.

The z-score of 235 is (235 — 250) /15.8114 = —0.95, and the z-score of 265 is (265 — 250)/15.8114 = 0.95.
The area between z=—0.95and z = 0.95 is 0.8289 — 0.1711 = 0.6578.
The probability is 0.6578.

(b) Since the withdrawn sample contains 5 mL, the average number of particles per mL will be between 48 and 52
if the total number of particles is between 5(48) = 240 and 5(52) = 260.

From part (a), X is approximately normal with mean px = 250 and standard deviation ox = /250 = 15.8114.
The z-score of 240 is (240 — 250) /15.8114 = —0.63, and the z-score of 260 is (260 — 250) /15.8114 = 0.63.
The area between z = —0.63 and z = 0.63 is 0.7357 — 0.2643 = 0.4714.

The probability is 0.4714.

(c) Let X be the number of particles withdrawn in a 10 mL volume.

Then the mean of X is 50(10) = 500, so X ~ Poisson(500), and X is approximately normal with mean px = 500
and standard deviation ox = +/500 = 22.3607.

The average number of particles per mL will be between 48 and 52 if the total number of particles is between
10(48) = 480 and 10(52) = 520.

The z-score of 480 is (480 — 500) /22.3607 = —0.89, and the z-score of 520 is (520 — 500) /22.3607 = 0.89.
The area between z = —0.89 and z = 0.89 is 0.8133 — 0.1867 = 0.6266.
The probability is 0.6266.
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(d) Let v be the required volume. Let X be the number of particles withdrawn in a volume of v mL.
Then X ~ Poisson(50v), so X is approximately normal with mean px = 50v and standard deviation ax = +/50v.

The average number of particles per mL will be between 48 and 52 if the total number of particles X is between
48v and 52v.

Since px = 50v, P(48v < X < 52v) = 0.95 if the z-score of 48v is —1.96 and the z-score of 52v is 1.96.
The z-score of 1.96 therefore satisfies the equation 1.96 = (52v—50v) /+/50v, or equivalently, \/V = 1.961/50/2.
Solving for v yields v = 48.02 ml.

17. (a) If the claim is true, then X ~ Bin(1000,0.05), so X is approximately normal with mean ux = 1000(0.05) = 50
and ox = 1/1000(0.05)(0.95) = 6.89202.

To find P(X > 75), use the continuity correction and find the z-score of 74.5.
The z-score of 74.5 is (74.5 — 50) /6.89202 = 3.55.

The area to the right of z = 3.55 is 1 —0.9998 = 0.0002.

P(X > 75) = 0.0002.

(b) Yes. Only about 2 in 10,000 samples of size 1000 will have 75 or more nonconforming tiles if the goal has
been reached.

(c) No, because 75 nonconforming tiles in a sample of 1000 is an unusually large humber if the goal has been
reached.

(d) If the claim is true, then X ~ Bin(1000,0.05), so X is approximately normal with mean px = 1000(0.05) = 50
and ox = 1/1000(0.05)(0.95) = 6.89202.

To find P(X > 53), use the continuity correction and find the z-score of 52.5.
The z-score of 52.5 is (52.5 — 50) /6.89202 = 0.36.

The area to the right of z = 0.36 is 1 — 0.6406 = 0.3594.

P(X > 53) = 0.3594.

(e) No. More than 1/3 of the samples of size 1000 will have 53 or more nonconforming tiles if the goal has been
reached.

(f) Yes, because 53 nonconforming tiles in a sample of 1000 is not an unusually large number if the goal has been
reached.

19.  Let X be the number of rivets from vendor A that meet the specification, and letY be the number of rivets from
vendor B that meet the specification.

Then X ~ Bin(500,0.7),and Y ~ Bin(500,0.8).
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It follows that X is approximately normal with mean pix = 500(0.7) = 350 and variance 6% = 500(0.7)(0.3) =
105, and Y is approximately normal with mean py = 500(0.8) = 400 and variance 0% = 500(0.8)(0.2) = 80.

Let T =X +Y be the total number of rivets that meet the specification.

Then T is approximately normal with mean pr = px + gy = 350 + 400 = 750, and standard deviation o1 =
\/0% + 0% = /105 + 80 = 13.601471.

To find P(T > 775), use the continuity correction and find the z-score of 775.5.

The z-score of 775.5is (775.5—750)/13.601471 = 1.87.

The area to the right of z =1.87 is 1 — 0.9693 = 0.0307.

P(T > 775) = 0.0307.

Section 4.12
1. (a) X ~ Bin(100,0.03), Y ~ Bin(100,0.05)
(b) Answers will vary.
(c) ~0.72
(d) ~0.18

(e) The distribution deviates somewhat from the normal.

3. (a) yua = 6 exactly (simulation results will be approximate), o,ﬁ ~ 0.25.
(b) ~0.16

(c) The distribution is approximately normal.

5. (a) ~ 0.25
(b) ~ 0.25

(c) ~0.61

7. (a—c) Answers will vary.
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(d) ~ 0.025

9. (a) Answers will vary.
(b) ~ 2.7
(c) ~0.34
(d)y=~1.6
(e) System lifetime is not approximately normally distributed.

(f) Skewed to the right.

11. (a) Answers will vary.
(b) ~ 10,090
(c) ~ 1250
(d) ~ 0.58
(e) ~ 0.095

(f) The distribution differs somewhat from normal.

13. (a) A = 0.25616
(b—d) Answers will vary.

(e) Bias ~ 0.037, 05 ~0.12
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Supplementary Exercisesfor Chapter 4

Let X be the number of people out of 105 who appear for the flight.

Then X ~ Bin(105,0.9), so X is approximately normal with mean px = 105(0.9) = 94.5 and standard deviation
ox = 1/105(0.9)(0.1) = 3.0741.

To find P(X < 100), use the continuity correction and find the z-score for 100.5.
The z-score of 100.5 is (100.5 —94.5) /3.0741 = 1.95.

The area to the left of z = 1.95 is 0.9744.

P(X <100) = 0.9744.

3. (a) Let X be the number of plants out of 10 that have green seeds. Then X ~ Bin(10,0.25).

P(X =3) = 3!(1107({3)!(0.25)3(1 —0.25)19-3=0.2503.
(b)P(X>2) = 1-P(X<2)
= 1-P(X=0)—P(X=1)-P(X=2)
= 1- L(o 25)°(1—0.25)10-0_ L(o 25)1(1-0.25)%0-1
01(10—0)1 ‘ 1ao—nr ‘
10! _
—m(O.ZS)Z(l —0.25)10-2

= 0.4744

(c) LetY be the number of plants out of 100 that have green seeds.

ThenY ~ Bin(100,0.25) so'Y is approximately normal with mean py = 100(0.25) = 25 and standard deviation
oy = 4/100(0.25)(0.75) = 4.3301.

To find P(Y > 30), use the continuity correction and find the z-score for 30.5.
The z-score of 30.5 is (30.5 — 25)/4.3301 = 1.27.

The area to the right of z = 1.27 is 1 — 0.8980 = 0.1020.

P(Y > 30) = 0.1020.

(d) To find P(30 <Y < 35), use the continuity correction and find the z-scores for 29.5 and 35.5.

The z-score of 29.5 is (29.5 — 25)/4.3301 = 1.04.

The z-score of 35.5 is (35.5 — 25)/4.3301 = 2.42.

The area to between z = 1.04 and z = 2.42 is 0.9922 — 0.8508 = 0.1414.
P(30 <Y < 35)=0.1414.

(e) Fewer than 80 have yellow seeds if more than 20 have green seeds.

To find P(Y > 20), use the continuity correction and find the z-score for 20.5.
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The z-score of 20.5 is (20.5 — 25)/4.3301 = —1.04.
The area to the right of z = —1.04 is 1 — 0.1492 = 0.8508.
P(Y > 20) = 0.8508.

5. Let X denote the number of devices that fail. Then X ~ Bin(10,0.01).

(8) P(X =0) = %(om)o(l —0.01)10-9=0.99%° = 0.9044
(b)P(X>2) = 1-P(X<1)
= 1-P(X=0)—-P(X=1)
_ 10! 0 10-0 10! 1 10-1
= 1- m(0.01) (1-0.01)10-0_ m(0.01) (1-0.01)
= 0.00427

(c) Let p be the required probability. Then X ~ Bin(10, p).

10!
P =0 = Giiig—gP

Solving for p yields p = 0.00512.

(1-p)*0=(1-p)*°=0.95.

7. (a) The probability that a normal random variable is within one standard deviation of its mean is the area under the
normal curve between z= —1and z= 1. This area is 0.8413 — 0.1587 = 0.6826.

(b) The quantity g+ zo is the 90th percentile of the distribution of X. The 90th percentile of a normal distribution
is 1.28 standard deviations above the mean. Therefore z = 1.28.

(c) The z-score of 15 is (15— 10)/+/2.6 = 3.10.
The area to the right of z = 3.10 is 1 — 0.9990 = 0.0010.
P(X > 15) = 0.0010.

9. (a) The z-score of 215 is (215 —200) /10 = 1.5.
The area to the right of z=1.5is 1 —0.9332 = 0.0668.
The probability that the clearance is greater than 215 um is 0.0668.

(b) The z-score of 180 is (180 — 200) /10 = —2.00.
The z-score of 205 is (205 — 200) /10 = 0.50.
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The area between z = —2.00 and z = 0.50 is 0.6915 — 0.0228 = 0.6687.
The probability that the clearance is between 180 and 205 pm is 0.6687.

(c) Let X be the number of valves whose clearances are greater than 215 pum.

From part (a), the probability that a valve has a clearance greater than 215 pm is 0.0668, so
X ~ Bin(6,0.0668).

P(X=2)= -(0.0668)*(1 — 0.0668)°~* = 0.0508.

216—2)!

11. (a) Let X be the number of assemblies in a sample of 300 that are oversize.

Then X ~ Bin(300,0.05), so X is approximately normal with mean px = 300(0.05) = 15 and standard deviation
ox = 1/300(0.05)(0.95) = 3.7749.

To find P(X < 20), use the continuity correction and find the z-score of 19.5.
The z-score of 19.5 is (19.5— 15)/3.7749 = 1.19.

The area to the left of z=1.19 is 0.8830.

P(X < 20) = 0.8830.

(b) LetY be the number of assemblies in a sample of 10 that are oversize. Then X ~ Bin(10,0.05).

|
1ot +(0.05)°(1 - 0.05)197°=0.4013.

PX>1)=1-PX=0)=1- G750

(c) Let p be the required probability, and let X represent the number of assemblies in a sample of 300 that are
oversize.

Then X ~ Bin(300,p), so X is approximately normal with mean px = 300p and standard deviation

ox = 1/300p(1— p).
P(X >20) =0.01.

Using the continuity correction, 19.5 is the 1st percentile of the distribution of X.

The z-score of the 1st percentile is approximately z = —2.33.

The z-score can be expressed in terms of p by —2.33 = (19.5—300p)/+/300p(1 — p).
This equation can be rewritten as 91,628.67p% — 13,328.67p + 380.25= 0.

Solving for p yields p = 0.0390. (0.1065 is a spurious root.)

13. (a) Let A be the true concentration. Then A = 56/2 = 28.
The uncertainty is o5 = \/A/2. Substituting?\ for A, o5 = /28/2=23.7.
A=28.0+3.7.

(b) Let v be the required volume, in mL. Then o5 = VA/v=1
Substituting?\ = 28 for A and solving for v yields v =28 mL.
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15. (a) Let X1, X2, X3 be the three thicknesses. Let S = X3 + X5 + X3 be the thickness of the stack. Then S is normally
distributed with mean ps = 3(1.5) = 4.5 and standard deviation 0.2v/3 = 0.34641.

The z-score of 5 is (5 —4.5)/0.34641 = 1.44.
The area to the right of z = 1.44 is 1 — 0.9251 = 0.0749.
P(S > 5) =0.0749.

(b) Let xgo denote the 80th percentile. The z-score of the 80th percentile is approximately z = 0.84.
Therefore xgp satisfies the equation 0.84 = (xgg — 4.5)/0.34641.
Solving for xgp yields xgg = 4.7910 cm.

(c) Let n be the required number. Then ps = 1.5n and as = 0.24/n.
P(S >5) >0.99, so 5 is less than or equal to the 1st percentile of the distribution of S.
The z-score of the 1st percentile is z = —2.33.
Therefore n satisfies the inequality —2.33 > (5—1.5n)/(0.24/n).

The smallest value of n satisfying this inequality is the solution to the equation
—2.33=(5-1.5n)/(0.2y/n).

This equation can be rewritten 1.5n — 0.466+/n —5 = 0.

Solving for y/n with the quadratic formula yields v/n = 1.9877, so n = 3.95. The smallest integer value of n is
therefore n = 4.

17. (a) Let T represent the lifetime of a bearing.
P(T>1)=1-P(T<1)=1—(1—e [(08DI**) = 0.4889

(b) P(T < 2) = 1— e~ 181" = 0.8679

19. (a) S is approximately normal with mean s = 75(12.2) = 915 and o5 = 0.11/75 = 0.86603.
The z-score of 914.8 is (914.8 — 915) /0.86603 = —0.23.
The area to the left of z = —0.23 is 0.4090.
P(S < 914.8) = 0.4090.

(b) No. More than 40% of the samples will have a total weight of 914.8 ounces or less if the claim is true.
(c) No, because a total weight of 914.8 ounces is not unusually small if the claim is true.

(d) S is approximately normal with mean ps = 75(12.2) = 915 and o5 = 0.11/75 = 0.86603.
The z-score of 910.3 is (910.3 — 915) /0.86603 = —5.43.
The area to the left of z = —5.43 is negligible.
P(S<910.3) 0.
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(e) Yes. Almost none of the samples will have a total weight of 910.3 ounces or less if the claim is true.

(f) Yes, because a total weight of 910.3 ounces is unusually small if the claim is true.

0

21. (@) PX<0)=F(0)=e® =e?!
() P(X>IN2)=1-P(X<In2)=1—F(In2) =1—e=¢ "™ =1—¢"1/2

(c) Let xm be the median of X. Then F(xn) = e=¢ ™ = 0.5.
Solving for x, yields e*m = —In0.5 =1n2, s0 X = —In(In2) = 0.3665.

o= (x-)/B

23.(a) fx(x) =F'(x) = Bll+e 0-w/m2

eX/B

(b) fx (a0 —x) = fx(a+x) = m

(c) Since fx(x) is symmetric around q, its center of mass is at x = .

25. (a) P(X > s) = P(First s trials are failures) = (1 — p)®

(b)) PX >s+t|X >5)

P(X >s+tand X >s)/P(X >5s)
P(X >s+t)/P(X >5s)

= (1-p*/1-py

= (1-p)!

= P(X>t)

Note that if X > s+t, it must be the case that X > s, which is the reason that
P(X>s+tand X > s) =P(X >s+t).

(c) Let X be the number of tosses of the penny needed to obtain the first head.
ThenP(X >5|X >3)=P(X >2)=1/4.
The probability that the nickel comes up tails twice is also 1/4.
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27. (@) R (y) =P(Y <y) =P(7X <y) =P(X <y/7).
Since X ~ Exp(A), P(X <y/7) =1—e~N/7,

(B) v (y) =Ry (y) = A /7)eN/"

P(X =x) e NYx e (x=1)! A

X=x—1) e ML/ (x—1)1 T eIkl T x

29. (a) 5

(b) P(X =x) > P(X =x—1) ifand only if % > lifandonly if x <A.
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Chapter 5
Section 5.1

1. (a) 1.96
(b) 2.33
(c) 2.57 or 2.58

(d) 1.28

3. The level is the proportion of samples for which the confidence interval will cover the true value. Therefore as
the level goes up, the reliability goes up. This increase in reliability is obtained by increasing the width of the
confidence interval. Therefore as the level goes up the precision goes down.

5. (a) X = 6230, s =221, n = 100, z gp5 = 1.96.
The confidence interval is 6230 & 1.96(221/+/100), or (6186.7,6273.3).

(b) X = 6230, s =221, n = 100, z g5 = 2.58.
The confidence interval is 6230 & 2.58(221/+/100), or (6173.0, 6287.0).

(c) X = 6230, s = 221, n = 100, so the upper confidence bound 6255 satisfies 6255 = 6230 + zu/2(221/\/W).
Solving for z, > yields 4/ = 1.13.
The area to the right of z=1.13is 1 — 0.8708 = 0.1292, so a /2 = 0.1292.
The level is 1 —a =1 —2(0.1292) = 0.7416, or 74.16%.

(d) Z,op5 = 1.96. 1.96(221/+/R) = 25, 50 n = 301.

() 005 = 2.58. 2.58(221/+/n) = 25, so n = 521.

7. (@) X =150, s = 25, n = 100, .05 = 1.96.
The confidence interval is 150 & 1.96(25/+/100), or (145.10, 154.90).

(b) X = 150, s =25, n =100, z gg5 = 2.58.
The confidence interval is 150 + 2.58(25/+/100), or (143.55, 156.45).
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(c) X =150, s = 25, n = 100, so the upper confidence bound 153 satisfies 153 = 150 + za/2(25/\/m).
Solving for z, /> yields z, /> = 1.20.
The area to the right of z=1.20is 1 — 0.8849 = 0.1151, so a /2 = 0.1151.
The level is 1 —a =1—2(0.1151) = 0.7698, or 76.98%.

(d) Z.o25 = 1.96. 1.96(25/+/M) = 2, 50 N = 60L.

(€) Z.005 = 2.58. 2.58(25/1/M) = 2, 50 n = 1041,

9. (a) X =51.72,5s = 2.52, n = 80, z,025 = 1.96.
The confidence interval is 51.72 4+ 1.96(2.52/+/80), or (51.168, 52.272).

(b) X =51.72,5=2.52,n =80, 2,01 = 2.33.
The confidence interval is 51.72 4+ 2.33(2.52/+/80), or (51.064, 52.376).

(c) X =51.72, s = 2.52, n = 80, so the upper confidence bound 52.14 satisfies 52.14 = 51.72 + za/2(2.52/\/@).
Solving for z, > yields z, , = 1.49.
The area to the right of z=1.49is 1 — 0.9319 = 0.0681, so a /2 = 0.0681.
The level is 1 —a =1 —2(0.0681) = 0.8638, or 86.38%.

(d) Z.oo5 = 1.96. 1.96(2.52//n) = 0.25, s0 n = 391.

(e) z.o1 = 2.33. 2.33(2.52/4/n) = 0.25, so n = 552.

11. (@) X =29,5s =9, n =81, 7 g5 = 1.96.
The confidence interval is 29 + 1.96(9/+/81), or (27.04, 30.96).

(b) X =29, 5 =9, n =81, 2005 = 2.58.
The confidence interval is 29 +2.58(9/+/81), or (26.42, 31.58).

(c) X =29, s =9, n = 81, so the upper confidence bound 30.5 satisfies 30.5 = 29 + za/2(9/\/ﬁ).
Solving for z4 > yields z, /> = 1.50.
The area to the right of z=1.50is 1 — 0.9332 = 0.0668, so a /2 = 0.0668.
The level is 1 —a =1 —2(0.0668) = 0.8664, or 86.64%.
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(d) Z.op5 = 1.96. 1.96(9/+/M) = 1, so n = 312.

() z.005 = 2.58. 2.58(9/4/n) = 1, so n = 540.

13. () X =1.57,5=10.23,n = 150, z,0p = 2.05.
The lower confidence bound is 1.57 — 2.05(0.23/+/150) = 1.5315.

(b) The upper confidence bound 1.58 satisfies 1.58 = 1.57 + z4(0.23/+/150).
Solving for z4 yields zq = 0.53.
The area to the left of z=0.53 is 1 —a = 0.7019.
The level is 0.7019, or 70.19%.

15. (a) X = 21.6,5 = 3.2, n = 53, 201 = 2.33.
The upper confidence bound is 21.6 + 2.33(3.2/1/53) = 22.62.

(b) The upper confidence bound 22.7 satisfies 22.7 = 21.6 + z4(3.2/1/53).
Solving for z4 yields zy = 2.50.
The area to the left of z=2.50is 1 — a = 0.9938.
The level is 0.9938, or 99.38%.

17. (@) X =72,5 =10, n =150, z.gp = 2.05.
The lower confidence bound is 72 — 2.05(10/+/150) = 70.33.

(b) The lower confidence bound 70 satisfies 70 = 72 — z4(10/+/150).
Solving for zy yields zq = 2.45.
The area to the left of z = 2.45is 1 — o = 0.9929.
The level is 0.9929, or 99.29%.

19. With a sample size of 70, the standard deviation of X is o/m. To make the interval half as wide, the standard
deviation of X will have to be 6/(2v/70) = g /+/280. The sample size needs to be 280.

21.  The sample mean X is the midpoint of the interval, so X = 0.227. The upper confidence bound 0.241 satisfies
0.241 =0.227 4+ 1.96(s/+/N).

Therefore s//n=0.00714286. A 90% confidence interval is 0.227 +1.645(s/+/n) = 0.227 +1.645(0.00714286),
or (0.21525, 0.23875).
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23. (a) False. The confidence interval is for the population mean, not the sample mean. The sample mean is known,
so there is no need to construct a confidence interval for it.

(b) True. This results from the expression X & 1.96(s/+/n), which is a 95% confidence interval for the population
mean.

(c) False. The standard deviation of the mean involves the square root of the sample size, not of the population
size.

25.  The supervisor is underestimating the confidence. The statement that the mean cost is less than $160 is a
one-sided upper confidence bound with confidence level 97.5%.

Section 5.2

1. (a) p=237/50=0.74

(b) X =37,n=50, p=(37+2)/(50+4) = 0.72222, 7 gp5 = 1.96.
The confidence interval is 0.72222 +1.96/0.72222(1 — 0.72222) /(50 + 4), or (0.603, 0.842).

(c) Let n be the required sample size.

Then n satisfies the equation 0.10 = 1.96+/5(1 — f)/(n+ 4).
Replacing ff with 0.72222 and solving for n yields n = 74.

(d)X =37,n=50, p=(37+2)/(50+4) = 0.72222, 7 oo5 = 2.58.
The confidence interval is 0.72222 + 2.58,/0.72222(1 — 0.72222) /(50 + 4), or (0.565, 0.879).

(e) Let n be the required sample size.

Then n satisfies the equation 0.10 = 2.58+/p(1 — f)/(n+ 4).
Replacing f with 0.72222 and solving for n yields n = 130.

3.(a) X =52,n =70, f = (52+2)/(70 +4) = 0.72973, 2 op5 = 1.96.
The confidence interval is 0.72973 +1.96,/0.72973(1 — 0.72973) /(70 + 4), or (0.629, 0.831).

() X =52,n=70, p=(52+2)/(70+4) = 0.72973, z g5 = 1.645.
The confidence interval is 0.72973 + 1.645,/0.72973(1 — 0.72973) /(70 + 4), or (0.645, 0.815).
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(c) Let n be the required sample size.

Then n satisfies the equation 0.05=1.96/p(1— f)/(n+4).
Replacing f with 0.72973 and solving for n yields n = 300.

(d) Let n be the required sample size.

Then n satisfies the equation 0.05 = 1.645./p(1 — f)/(n+4).
Replacing f with 0.72973 and solving for n yields n = 210.

(e) Let X be the number of 90% confidence intervals that cover the true proportion.

Then X ~ Bin(300,0.90), so X is approximately normal with mean px = 300(0.90) = 270 and standard
deviation /300(0.90)(0.10) = 5.196152.

To find P(X > 280), use the continuity correction and find the z-score of 280.5.
The z-score of 280.5 is (280.5 — 270) /5.196152 = 2.02.

The area to the right of z =2.02 is 1 — 0.9783 = 0.0217.

P(X >192) =0.0217.

5. (8) X =859, n = 10501, fi = (859 + 2) /(10501 + 4) = 0.081961, z op5 = 1.96.
The confidence interval is 0.081961 + 1.96,/0.081961(1 — 0.081961) /(10501 + 4), or (0.0767, 0.0872).

(b) X =859, n=10501, i = (859 +2)/(10501 + 4) = 0.081961, z go5 = 2.58,
The confidence interval is 0.081961 + 2.58,/0.081961(1 — 0.081961) /(10501 + 4), or (0.0751, 0.0889).

(c) The upper confidence bound 0.085 satisfies the equation 0.085 = 0.081961 +24+/0.081961(1 — 0.081961) /(10501 + 4)
Solving for z4 yields zq = 1.14. The area to the left of z=1.14 is 1 — a = 0.8729.
The level is 0.8729, or 87.29%.

7. X=17,n=75p=(17+2)/(75+4) = 0.24051, 7.0, = 2.05.
The upper confidence bound is 0.24051 + 2.05,/0.24051(1 — 0.24051) /(75 + 4), or 0.339.

9. (a) X =30, n =400, f = (30+2)/(400 + 4) = 0.079208, z gp5 = 1.96.
The confidence interval is 0.079208 + 1.96,,/0.079208(1 — 0.079208) / (400 + 4), or (0.0529, 0.1055).

(b) Let n be the required sample size.

Then n satisfies the equation 0.02 = 1.96/p(1— f)/(n+4).
Replacing f with 0.079208 and solving for n yields n = 697.
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(c) Let X be the number of defective components in a lot of 200.

Let p be the population proportion of components that are defective. Then X ~ Bin(200, p), so X is approxi-
mately normally distributed with mean pux = 200p and ox = 1/200p(1 — p).

Let r represent the proportion of lots that are returned.
Using the continuity correction, r = P(X > 20.5).

To find a 95% confidence interval for r, express the z-score of P(X > 20.5) as a function of p and substitute the
upper and lower confidence limits for p.

The z-score of 20.5 is (20.5 — 200p)/+/200p(1 — p). Now find a 95% confidence interval for z by substituting
the upper and lower confidence limits for p.

From part (a), the 95% confidence interval for p is (0.052873, 0.10554). Extra precision is used for this confi-
dence interval to get good precision in the final answer.

Substituting 0.052873 for p yields z = 3.14. Substituting 0.10554 for p yields z = —0.14.
Since we are 95% confident that 0.052873 < p < 0.10554, we are 95% confident that —0.14 < z < 3.14.

The area to the right of z = —0.14 is 1 — 0.4443 = 0.5557. The area to the right of z=3.14 is 1 —0.9992 =
0.0008.

Therefore we are 95% confident that 0.0008 < r < 0.5557.
The confidence interval is (0.0008, 0.5557).

11. () X =26,n =142, = (26+2)/(42+4) = 0.60870, z o5 = 1.645.
The confidence interval is 0.60870 + 1.645,/0.60870(1 — 0.60870) /(42 + 4), or (0.490, 0.727).

(b) X =41, n=142, = (41+2)/(42+ 4) = 0.93478, 7 55 = 1.96.

The expression for the confidence interval yields 0.93478 + 1.96,/0.93478(1—0.93478)/(42+ 4),
or (0.863, 1.006).

Since the upper limit is greater than 1, replace it with 1.
The confidence interval is (0.863, 1).

()X =32,n=142,§=(32+2)/(42+4)=0.73913, 7 g05 = 2.58.
The confidence interval is 0.73913 4+ 2.58,/0.73913(1 — 0.73913) /(42 + 4), or (0.572, 0.906).

13. (a) Let n be the required sample size.

Then n satisfies the equation 0.05 = 1.96+/p(1— f)/(n+4).

Since there is no preliminary estimate of f available, replace § with 0.5.
Solving for n yields n = 381.

(b) X =20,n=100, f = (204 2)/(100+4) = 0.21154, z o5 = 1.96.
The confidence interval is 0.21154 4 1.96/0.21154(1 — 0.21154) /(100 + 4), or (0.133, 0.290).
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(c) Let n be the required sample size.

Then n satisfies the equation 0.05=1.96/p(1— f)/(n+4).
Replacing f with 0.21154 and solving for n yields n = 253.

15. (a) X =61, n =189, f= (61+2)/(189+4) = 0.32642, 7 o5 = 1.645.

The confidence interval is 0.32642 + 1.645,/0.32642(1 — 0.32642) /(189 + 4), or (0.271, 0.382).

(b) Let n be the required sample size. Then n satisfies the equation 0.03 = 1.645,/p(1 — f)/(n+4).

Replacing f with 0.32642 and solving for n yields n = 658.

(c) Let n be the required sample size. Then n satisfies the equation 0.05 = 1.645+/p5(1 — f)/(n + 4).

Since there is no preliminary estimate of f available, replace § with 0.5.
The equation becomes 0.03 = 1.645,/0.5(1 — 0.5) /(n + 4). Solving for n yields n = 748.

Section 5.3

1. () 1.796
(b) 2.447
(c) 63.657

(d) 2.048

3. () 95%
(b) 98%
(c) 99%
(d) 80%

(€) 90%
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5. X =5.900,s = 0.56921,n = 6, ts_1 o5 = 2.571.
The confidence interval is 5.9 + 2.571(0.56921/+/6), or (5.303, 6.497).

7. Yesitis appropriate, since there are no outliers.
X =205.1267,s =1.7174,n =9, to—1,005 = 2.306.
The confidence interval is 205.1267 4 2.306(1.7174/+/9), or (203.81, 206.45).

| [N [] .‘
9. (a) 0% 04 045

(b) Yes, there are no outliers.
X =0.3688, 5 =0.0199797,n = 8, tg_1, 005 = 3.499.
The confidence interval is 0.3688 & 3.499(0.0199980/+/8), or (0.344, 0.394).

Wnoe o . ,

(©) g3 04 05

(d) No, the data set contains an outlier.

11. X =13.040, s = 1.0091, n = 10, t10-1,005 = 2.262.
The confidence interval is 13.040 +2.262(1.0091/+/10), or (12.318, 13.762).

13. X =1.250, s = 0.6245, n = 4, ta—1,.05= 2.353.
The confidence interval is 1.250 4 2.353(0.6245/+/4), or (0.515, 1.985).

15. (a) SE Mean is StDev/v/N, so 0.52640 = StDev/+/20, so StDev = 2.3541.

(b) X = 2.39374,s = 2.3541, n = 20, t20_1, 05 = 2.861.
The lower limit of the 99% confidence interval is 2.39374 — 2.861(2.3541/+/20) = 0.888.
Alternatively, one may compute 2.39374 — 2.861(0.52640).

(c) X =2.39374, s = 2.3541, n = 20, tyo_1,005 = 2.861.
The upper limit of the 99% confidence interval is 2.39374 + 2.861(2.3541/+/20) = 3.900.
Alternatively, one may compute 2.39374 + 2.861(0.52640).
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17. (a) X =217,s=9.4,n=5, t5_1 005 = 2.776.
The confidence interval is 21.7 +2.776(9.4/+/5), or (10.030, 33.370).

(b) No. The minimum possible value is 0, which is less than two sample standard deviations below the sample
mean. Therefore it is impossible to observe a value that is two or more sample standard deviations below the
sample mean. This suggests that the sample may not come from a normal population.

Section 5.4

1. X =620,sx =20,nx =80,Y =750, sy =30, ny =95, o35 = 1.96.
The confidence interval is 750 — 620 + 1.96/202/80 + 302/95, or (122.54, 137.46).

3. X =517.0,sx =2.4,nx =35,Y =510.1, sy = 2.1, ny =47, 2,905 = 2.58.
The confidence interval is 517.0 — 510.1 4 2.58/2.42/35 + 2.12/47, or (5.589, 8.211).

5. X =26.50,sx =2.37,nx =39,Y =37.14, sy = 3.66, ny = 142, z,0p5 = 1.96.
The confidence interval is 37.14 — 26.50 + 1.96+/2.372/39 + 3.662/142, or (9.683, 11.597).

7. X =0.58,sx =0.16,nx =80,Y =0.41, sy = 0.18, ny =60, zox = 2.33.
The confidence interval is 0.58 — 0.41 4 2.33,/0.162/80 + 0.182/60, or (0.1017, 0.2383).

9. X =242,sx =20,ny =47,Y =220, sy = 31, ny = 42, Z op5 = 1.96.
The confidence interval is 242 — 220 + 1.96/202/47 + 312/42, or (11.018, 32.982).

11. () X = 91.1,sx = 6.23,nx =50,Y = 90.7, sy = 4.34, ny = 40, Z.op5 = 1.96.
The confidence interval is 91.1 — 90.7 4 1.96+/6.232/50 + 4.342/40, or (—1.789,2.589).

(b) No. Since 0 is in the confidence interval, it may be regarded as being a plausible value for the mean difference
in hardness.

13.  Itis not possible. The amounts of time spent in bed and spent asleep in bed are not independent.
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Section 5.5
1. X =20,nx =100, fx = (20+1)/(100 + 2) = 0.205882,
Y =10, ny = 150, fiy = (10+1)/(150 + 2) = 0.072368, .95 = 1.645.
. . . 0.205882(1 — 0.205882 0.072368(1 — 0.072368
The confidence interval is 0.205882 — 0.072368 + 1.645\/ ( ) ( )
100+ 2 150+ 2
or (0.0591, 0.208).
3. X =146,nx =340, ix = (46+1)/(340+ 2) = 0.13743,

Y =21,ny =85, fy = (21+1)/(85+2) = 0.25287, 2,01 = 2.33.
0.13743(1—0.13743)  0.25287(1 —0.25287)
34042 85+2 '

The confidence interval is 0.13743 — 0.25287 + 2.33\/
or (—0.232,0.00148).

5. (a) X = 62, nx = 400, px = (62+1)/(400+ 2) = 0.15672,

(b) The width of the confidence interval is i1.96\/

Y =12, ny =100, fy = (12+1)/(100+2) = 0.12745, 7 gp5 = 1.96.
0.15672(1—0.15672) 0.12745(1 — 0.12745)
400+2 100+ 2 '

The confidence interval is 0.15672 — 0.12745 + 1.96\/
or (—0.0446,0.103).

Px(1—Px) , Pr(1—pv)
ny + 2 ny+2 °
Estimate fix = 0.15672 and py = 0.12745.
Then if 100 additional chips were sampled from the less expensive process, nx = 500 and ny = 100, so the
width of the confidence interval would be approximately

0.15672(1—0.15672) _0.12745(1— 0.12745)
ﬂ'%\/ 502 + 102

=+0.0721.

If 50 additional chips were sampled from the more expensive process, hx = 400 and ny = 150, so the width of
the confidence interval would be approximately
0.15672(1—0.15672) 0.12745(1—0.12745)
+1.
! 96\/ 202 * 152

= +0.0638.

If 50 additional chips were sampled from the less expensive process and 25 additional chips were sampled
from the more expensive process, nx = 450 and ny = 125, so the width of the confidence interval would be

approximately
:|:1.96\/0'15672(1 —0.15672) + 0.12745(1 — 0.12745)

157 127 = 40.0670.

Therefore the greatest increase in precision would be achieved by sampling 50 additional chips from the more
expensive process.
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7. No. The sample proportions come from the same sample rather than from two independent samples.

9. X =92 nx =500, fix = (92 +1)/(500+ 2) = 0.18526,
Y =65, ny =500, py = (65+1)/(500 + 2) = 0.13147, z g5 = 2.58.

0.18526(1—0.18526) 0.13147(1 —0.13147)

The confidence interval is 0.18526 — 0.13147 + 2.58\/
or (—0.0055,0.1131).

500+ 2 500+2

11.  No, these are not simple random samples.

Section 5.6

1. X = 1.5 sx = 0.25, nx =17, Y= 1.0, Sy = 0.15, ny =5.
The number of degrees of freedom is

[0.252 0.152] 2

7 5 .
v = =9, rounded down to the nearest integer.
(0252/72  (0.152/5)2 g
7-1 5-1

2 2
tg, 005 = 3.250, so the confidence interval is 1.5 — 1.0 & 3.2504 / % + 0% ,

or (0.1234,0.8766).

3. X =1.13,s¢ =0.0282843,nx =5, Y = 1.174, sy = 0.0194936, ny = 5.
The number of degrees of freedom is

0.02828432  0.01949362]°

+
v= 52 5 > >—> = /, rounded down to the nearest integer.
(0.0282843</5) + (0.0194936</5)
5-1 5-1
2 2
t7 005 = 3.499, so the confidence interval is 1.13 — 1.174 + 3.499\/0'02852843 + 0'01954936 ,
or (—0.0978,0.00975).
5. X=73.1,s¢ =9.1,nx =10, Y =53.9, sy =10.7, ny = 10.

The number of degrees of freedom is

912 10.721°

0 T 10
v= =17, rounded down to the nearest integer.

(9.12/10)2  (10.72/10)2
10-1 10-1
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. . . 9.1 10.7°
t17,01 = 2.567, so the confidence interval is 73.1 — 53.9 £ 2.567 0 + 0 or (7.798, 30.602).
7. X =33.8,sx=05nx=4,Y=107sy =3.3,ny =8.
The number of degrees of freedom is
052 3.321°
R
v= =7, rounded down to the nearest integer.

~ (0.5%/4)2  (3.32/8)?
A-1 T 8-1

) . . f052 332
t7, 025 = 2.365, so the confidence interval is 33.8 — 10.7 & 2.365 e + 5 or (20.278, 25.922).

9. X =0.498,sx =0.036,nx =5, Y =0.389, sy =0.049, ny =5.
The number of degrees of freedom is

0.0362  0.04921°
5 + 5
V= (0.0362/5)7 (0.049%/5)2 =7, rounded down to the nearest integer.
5-1 5-1

0.036%  0.0492
+

t7. 025 = 2.365, so the confidence interval is 0.498 — 0.389 + 2.365 , or (0.0447,0.173).

11. X =482.7857,sx = 13.942125,nyx = 14, Y = 464.7000, sy = 14.23789,ny = 9.
The number of degrees of freedom is

13.942125%  14.237892]°
w9
v= 5 5 > - = 16, rounded down to the nearest integer.
(13.942125°/14)<  (14.23789</9)

14-1 * 9-1

13.942125% N 14.237892

t16,01 = 2.583, so the confidence interval is 482.7857 — 464.7000 + 2.583\/ 7 9 ,

or (2.500, 33.671).

13. X =229.54286, sy = 14.16885,nx =7, Y = 143.95556, sy = 59.75699, ny = 9.
The number of degrees of freedom is

14.168852  59.7569921°
7t
V= (12.16885%/72_(59.75699%/9)2 =9, rounded down to the nearest integer.

7-1 9-1
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14.168852 59.756992
7 + 9 ’

tg, 025 = 2.262, so the confidence interval is 229.54286 — 143.95556 + 2.262\/
or (38.931, 132.244).

15. X =52,sx =5,nx =8, Y =46,sy =2, ny =12.
The number of degrees of freedom is

52 2217
s 12
V= = 8, rounded down to the nearest integer.
(57/8)7 _ (22/12)° °
8—-1 12-1

. . . /52 22
ts.01 = 2.896, so the confidence interval is 52 — 46 + 2.896 5 + I or (0.614, 11.386).

Section 5.7

1. D=6.736667,sp = 6.045556,n = 9, tg_1_go5 = 2.306.
The confidence interval is 6.736667 & 2.306(6.045556/+/9), or (2.090, 11.384).

3. The differences are —0.04,—-0.05,—0.02,—0.02,0.01,—0.02, —0.05,0.01, —0.05,0.03.
D = —0.02, sp = 0.028674, n = 10, t10_1,01 = 2.821.
The confidence interval is —0.02 & 2.821(0.028674/+/10), or (—0.0456,0.00558).

5. The differences are: 83,51,49,71,69,52,76,31.
D =60.25, sp = 17.293682,n = 8, tg_1 05 = 1.895.
The confidence interval is 60.25 + 1.895(17.293682/+/8), or (48.664,71.836).

7.  The differences are: 8.4,8.6,10.5,9.6,10.7,10.8,10.7,11.3,10.7.

D = 10.144444, sp = 1.033333,n = 9, tg_1_qp5 = 2.306.
The confidence interval is 10.144444 +2.306(1.033333/+/9), or (9.350, 10.939).

9. (a) The differences are: 3.8,2.6,2.0,2.9,2.2,—-0.2,0.5,1.3,1.3,2.1,4.8,1.5,3.4,1.4,1.1,1.9,—-0.9,-0.3.

D = 1.74444, sp = 1.46095, n = 18, ti5_1 05 = 2.898.
The confidence interval is 1.74444 + 2.898(1.46095/+/18), or (0.747, 2.742).
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(b) The level 100(1 — a)% can be determined from the equation t17’a/2(1.46095/\/ﬁ) =0.5.

From this equation, t;74/> = 1.452. The t table indicates that the value of a/2 is between 0.05 and 0.10, and
closer to 0.10. Therefore the level 100(1 — a)% is closest to 80%.

Section 5.8

1. (8) X* ~N(8.5,0.2%), Y* ~ N(21.2,0.3?)
(b) Answers will vary.
(c) Answers will vary.
(d) Yes, P is approximately normally distributed.

(e) Answers will vary.

3. (a) Yes, A is approximately normally distributed.
(b) Answers will vary.

(c) Answers will vary.

5. (a) N(0.27, 0.402/349) and N(1.62, 1.702/143). Since the values 0.27 and 1.62 are sample means, their variances
are equal to the population variances divided by the sample sizes.

(b) No, R is not approximately normally distributed.
(c) Answers will vary.

(d) Itis not appropriate, since R is not approximately normally distributed.

7. (a,b,c) Answers will vary.
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9. (a) Coverage probability for traditional interval is ~ 0.89, mean length is = 0.585.
Coverage probability for the Agresti-Coull interval is = 0.98, mean length is = 0.51.

(b) Coverage probability for traditional interval is &~ 0.95, mean length is ~ 0.46.
Coverage probability for the Agresti-Coull interval is &~ 0.95, mean length is ~ 0.42.

(c) Coverage probability for traditional interval is =~ 0.92, mean length is =~ 0.305.
Coverage probability for the Agresti-Coull interval is & 0.96, mean length is = 0.29.

(d) The traditional method has coverage probability close to 0.95 for n = 17, but less than 0.95 for both n = 10 and
n=40.

(e) The Agresti-Coull interval has greater coverage probability for sample sizes 10 and 40, and nearly equal for
17.

() The Agresti-Coull method does.

Supplementary Exercisesfor Chapter 5

1.  Thedifferences are 21,18,5,13,—2,10.

D = 10.833, sp = 8.471521,n = 6, t5_1_g25 = 2.571.
The confidence interval is 10.833 4 2.571(8.471521/+/6), or (1.942, 19.725).

3. X =1919, ny = 1985, fix = (1919 + 1)/(1985 + 2) = 0.966281,
Y = 4561, ny = 4988, Py = (4561 + 1)/(4988 + 2) = 0.914228, 7,905 = 2.58.

0.966281(1 — 0.966281) 0.914228(1— 0.914228)
1985+ 2 4988+ 2 '

The confidence interval is 0.966281 — 0.914228 + 2.58\/
or (0.0374, 0.0667).

5. X =6.1,sx=0.7,nx = 125,Y =5.8,sy = 1.0, ny =75, 205 = 1.645.
The confidence interval is 6.1 — 5.8 + 1.645,/0.72/125 + 1.02/75, or (0.084, 0.516).

7.(a) X =13,n =87, f = (13+2)/(87 +4) = 0.16484, 2 op5 = 1.96.
The confidence interval is 0.16484 & 1.96,/0.16484(1 — 0.16484) /(87 + 4), or (0.0886, 0.241).
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(b) Let n be the required sample size.

Then n satisfies the equation 0.03 = 1.96/p(1— f)/(n+4).
Replacing f with 0.16484 and solving for n yields n = 584.

9. The higher the level, the wider the confidence interval. Therefore the narrowest interval, (4.20, 5.83), is the
90% confidence interval, the widest interval, (3.57, 6.46), is the 99% confidence interval, and (4.01, 6.02) is
the 95% confidence interval.

11. X =7.909091, sx = 0.359039, nx = 11, Y = 8.00000, sy = 0.154919, ny = 6.
The number of degrees of freedom is

0.3590392  0.154919217
- 11 6
(0.350039%/11)7 | (0.164919%/6)%
-1 61

= 14, rounded down to the nearest integer.

0.359039? 4 0.154919?
11 6 ’

t14,.01 = 2.624, so the confidence interval is 7.909091 — 8.00000 & 2.624\/
or (—0.420,0.238).

13.  Letn be the required sample size.
The 90% confidence interval based on 144 observations has width +0.35.
Therefore 0.35 = 1.6450/+/144, s0 1.6450 = 4.2.
Now n satisfies the equation 0.2 = 1.6450/+/h = 4.2 /4/n. Solving for n yields n = 441.

15. (a) False. This a specific confidence interval that has already been computed. The notion of probability does not
apply.

(b) False. The confidence interval specifies the location of the population mean. It does not specify the location of
a sample mean.

(c) True. This says that the method used to compute a 95% confidence interval succeeds in covering the true mean
95% of the time.

(d) False. The confidence interval specifies the location of the population mean. It does not specify the location of
a future measurement.
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17. (a) X = 37, and the uncertainty is oy = s/4/n = 0.1. A 95% confidence interval is 37 & 1.96(0.1),
or (36.804, 37.196).

(b) Since s/4/n = 0.1, this confidence interval is of the form X & 1(s/+/n). The area to the left of z = 1 is approxi-
mately 0.1587. Therefore a /2 = 0.1587, so the level is 1 — o = 0.6826, or approximately 68%.

(c) The measurements come from a normal population.

(d) tg, 0p5 = 2.262. A 95% confidence interval is therefore 37 & 2.262(s//n) = 37 £ 2.262(0.1),
or (36.774, 37.226).

19. (a) Since X is normally distributed with mean nA, it follows that for a proportion 1 — a of all possible samples,
—Z2/20x < X —NA < Z/20x.
Multiplying by —1 and adding X across the inequality yields X —zq,,0x < nA < X +24/20x, Which is the
desired result.

(b) Since n is a constant, ox /, = Ox /n = vhN/n=/A/n.
Therefore 0 = ox/n.
(c) Divide the inequality in part (a) by n.

f~

(d) Substitute 4/A/n for o5 in part (c) to show that for a proportion 1 — a of all possible samples,
N —24/2\/A/n <A < A+12q/21/A/n,
The interval A + Zq/21/ A/n is therefore a level 1 — o confidence interval for A.

(e) n=5, A= 300/5=60, o5 = 1/60/5=23.4641. A 95% confidence interval for A is therefore 60+ 1.96(3.4641),
or (53.210, 66.790).

21. (a) g = 1.6, 0, = 0.05, h = 15, oy, = 1.0, T = 25, 0 = 1.0. V = th/ = 234.375
v v

ov
_— = — 2 = — _— = = _— = =
o th/u 146.484375, 3 T/u = 15.625, P h/u=19.375

6V 2 OV 2 OV 2
— 2 2 2 _
oy _\/<ap) oi+ (ah> Oh+<ar) 02 = 19.63862

(b) If the estimate of V is normally distributed, then a 95% confidence interval for V is 234.375+ 1.96(19.63862)
or (195.883, 272.867).
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(c) The confidence interval is valid. The estimate of V is approximately normal.

23. (a) Answers may vary somewhat from the 0.5 and 99.5 percentiles in Exercise 22 parts (c) and (d).

(b) Answers may vary somewhat from the answer to Exercise 22 part (c).

(c) Answers may vary somewhat from the answer to Exercise 22 part (d).
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Chapter 6

Section 6.1

1. (8) X =783, s = 120, n = 73. The null and alternate hypotheses are Ho: 1 < 750 versus Hy : 1 > 750.

z = (783 —750)/(120/+/73) = 2.35. Since the alternate hypothesis is of the form u > po, the P-value is the
area to the right of z = 2.35.

Thus P = 0.0094.

(b) The P-value is 0.0094, so if Hy is true then the sample is in the most extreme 0.94% of its distribution.

3. (a) X = 1.90, s = 21.20, n = 160. The null and alternate hypotheses are Ho: it = 0 versus Hy : i # 0.

z=(1.90-0)/(21.20/+/160) = 1.13. Since the alternate hypothesis is of the form p # o, the P-value is the
sum of the areas to the right of z = 1.13 and to the left of z = —1.13.

Thus P =0.1292 4+ 0.1292 = 0.2584.

(b) The P-value is 0.2584, so if Hy is true then the sample is in the most extreme 25.84% of its distribution.

5. (a) X =51.2, s = 4.0, n = 110. The null and alternate hypotheses are Ho: 1 < 50 versus Hy : g > 50.

z=(51.2-50)/(4.0/+/110) = 3.15. Since the alternate hypothesis is of the form p > po, the P-value is area
to the right of z = 3.15.

Thus P = 0.0008.

(b) If the mean tensile strength were 50 psi, the probability of observing a sample mean as large as the value of 51.2
that was actually observed would be only 0.0008. Therefore we are convinced that the mean tensile strength is
not 50 psi or less, but is instead greater than 50 psi.

7. (a) X =715, s = 24, n = 60. The null and alternate hypotheses are Hg: 1 > 740 versus Hy: g < 740.

z = (715—740)/(24/+/60) = —8.07. Since the alternate hypothesis is of the form p < po, the P-value is the
area to the left of z = —8.07.

Thus P = 0.

(b) If the mean daily output were 740 tons or more, the probability of observing a sample mean as small as the
value of 715 that was actually observed would be nearly 0. Therefore we are convinced that the mean daily
output is not 740 tons or more, but is instead less than 740 tons.
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9. (a) X = 39.6, s = 7, n = 58. The null and alternate hypotheses are Hq: 1 > 40 versus Hy : i < 40.

z = (39.6 —40)/(7/+/58) = —0.44. Since the alternate hypothesis is of the form p < Lo, the P-value is the area
to the left of z = —0.44.

Thus P = 0.3300.

(b) If the mean air velocity were 40 cm/s, the probability of observing a sample mean as small as the value of 39.6
that was actually observed would be 0.33. Since 0.33 is not a small probability, it is plausible that the mean air
velocity is 40 cm/s or more.

11. (i) 5. The null distribution specifies that the population mean, which is also the mean of X, is the value on the
boundary between the null and alternate hypotheses.

13. X =5.2and og = 0/4/n = 0.1. The null and alternate hypotheses are Ho: 1 = 5.0 versus Hy : pl # 5.0.

z=(5.2—-5.0)/0.1 = 2.00. Since the alternate hypothesis is of the form p # Lo, the P-value is the sum of the
areas to the right of z = 2.00 and to the left of z = —2.00.

Thus P = 0.0228 + 0.0228 = 0.0456.

15. (a) SE Mean = s//n = 2.00819/+/87 = 0.2153.

(b) X = 4.07114. From part (a), s/4/n = 0.2153. The null and alternate hypotheses are Ho: p < 3.5 versus
Hi:p>3.5.

z=(4.07114 — 3.5)/0.2153 = 2.65.

(c) Since the alternate hypothesis is of the form [ > o, the P-value is the area to the right of z = 2.65.
Thus P = 0.0040.

Section 6.2

1. P =0.5. The larger the P-value, the more plausible the null hypothesis.

3. (iv). A P-value of 0.01 means that if Hg is true, then the observed value of the test statistic was in the most
extreme 1% of its distribution. This is unlikely, but not impossible.
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5. (a) True. The result is statistically significant at any level greater than or equal to 2%.
(b) False. P > 0.01, so the result is not statistically significant at the 1% level.
(c) True. The null hypothesis is rejected at any level greater than or equal to 2%.

(d) False. P > 0.01, so the null hypothesis is not rejected at the 1% level.

7. (a) No. The P-value is 0.196, which is greater than 0.05.
(b) The sample mean is 73.2461. The sample mean is therefore closer to 73 than to 73.5. The P-value for the null

hypothesis L = 73 will therefore be larger than the P-value for the null hypothesis p = 73.5, which is 0.196.
Therefore the null hypothesis 1 = 73 cannot be rejected at the 5% level.

9. (a) Ho: 1 < 8. If Hp is rejected, we can conclude that i > 8, and that the new battery should be used.
(b) Ho: p < 60,000. If Hy is rejected, we can conclude that i > 60,000, and that the new material should be used.

(c) Ho: p=10. If Hp is rejected, we can conclude that p # 10, and that the flow meter should be recalibrated.

11. (a) (ii) The scale is out of calibration. If Hg is rejected, we conclude that Hg is false, so p # 10.

(b) (iii) The scale might be in calibration. If Hg is not rejected, we conclude that Hg is plausible, so u might be
equal to 10.

(c) No. The scale is in calibration only if g = 10. The strongest evidence in favor of this hypothesis would occur
if X = 10. But since there is uncertainty in X, we cannot be sure even then that g = 10.

13.  No, she cannot conclude that the null hypothesis is true, only that it is plausible.

15. (i) Ho: u= 1.2. For either of the other two hypotheses, the P-value would be 0.025.

17. (a) Yes. The value 3.5 is greater than the upper confidence bound of 3.45. Quantities greater than the upper
confidence bound will have P-values less than 0.05. Therefore P < 0.05.

(b) No, we would need to know the 99% upper confidence bound to determine whether P < 0.01.



136 CHAPTER 6

19.  Yes, we can compute the P-value exactly. Since the 95% upper confidence bound is 3.45, we know that
3.40 +1.645s/4/n = 3.45. Therefore s//n = 0.0304. The z-score is (3.40 — 3.50)/0.0304 = —3.29. The
P-value is 0.0005, which is less than 0.01.

Section 6.3

1. X =25,n=300, p=25/300=0.083333.
The null and alternate hypotheses are Hp: p < 0.05 versus Hy: p > 0.05.
z = (0.083333 — 0.5)/4/0.05(1 — 0.05) /300 = 2.65.
Since the alternate hypothesis is of the form p > po, the P-value is the area to the right of z = 2.65,
so P = 0.0040. The claim is rejected.

3. X =25,n=400, p=25/400= 0.0625.
The null and alternate hypotheses are Hp: p < 0.05 versus Hy: p > 0.05.
z = (0.0625 — 0.05)/4/0.05(1 — 0.05) /400 = 1.15.
Since the alternate hypothesis is of the form p > po, the P-value is the area to the right of z = 1.15,
so P =0.1251. The company cannot conclude that more than 5% of their subscribers would pay for the channel.

5. X =330,n=600, = 330/600= 0.55.
The null and alternate hypotheses are Hp: p < 0.50 versus Hy: p > 0.50.
z = (0.55—0.50)/,/0.50(1 — 0.50) /600 = 2.45.
Since the alternate hypothesis is of the form p > po, the P-value is the area to the right of z = 2.45,
so P = 0.0071. It can be concluded that more than 50% of all likely voters favor the proposal.

7. X =470,n=500, = 470/500 = 0.94.
The null and alternate hypotheses are Hp: p > 0.95 versus Hy: p < 0.95.
z=(0.94-0.95)/,/0.95(1 — 0.95) /500 = —1.03.
Since the alternate hypothesis is of the form p < po, the P-value is the area to the left of z= —1.03,
so P = 0.1515. The claim cannot be rejected.

9. X =15,n=400, p=15/400 = 0.0375.
The null and alternate hypotheses are Hp: p > 0.05 versus Hy: p < 0.05.
z=(0.0375—0.05)/,/0.05(1 — 0.05) /400 = —1.15.
Since the alternate hypothesis is of the form p < po, the P-value is the area to the left of z = —1.15,
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so P = 0.1251. It cannot be concluded that the new process has a lower defect rate.

11. X =17,n=75,p=17/75=0.22667.
The null and alternate hypotheses are Hyp: p > 0.40 versus Hy: p < 0.40.
z = (0.22667 —0.40) /,/0.40(1 — 0.40) /75 = —3.06.
Since the alternate hypothesis is of the form p < po, the P-value is the area to the left of z = —3.06,
so P = 0.0011. It can be concluded that less than 40% of the fuses have burnout amperages greater than 15 A.

13. (a) Sample p = p = 345/500 = 0.690.

(b) The null and alternate hypotheses are Hp: p > 0.7 versus Hi: i < 0.7. n=500. From part (a), p = 0.690.
z=(0.690-0.700)/4/0.7(1 —0.7) /500 = —0.49.

(c) Since the alternate hypothesis is of the form p < po, the P-value is the area to the left of z = —0.49.
Thus P =0.3121.

Section 6.4

1. (a) X =100.01, s = 0.0264575, n = 3. There are 3 — 1 = 2 degrees of freedom.
The null and alternate hypotheses are Hp: 1 = 100 versus Hj : p # 100.
t = (100.01 — 100)/(0.0264575/+/3) = 0.6547.

Since the alternate hypothesis is of the form p # po, the P-value is the sum of the areas to the right of t = 0.6547
and to the left of t = —0.6547.

From the t table, 0.50 < P < 0.80. A computer package gives P = 0.580.
We conclude that the scale may well be calibrated correctly.

(b) The t-test cannot be performed, because the sample standard deviation cannot be computed from a sample of
size 1.

3.(a) Ho: u<35versusHy: u> 35

(o) X =39, s =4,n=6. There are 6 — 1 = 5 degrees of freedom.
From part (a), the null and alternate hypotheses are Ho: p < 35 versus Hy: > 35.
t = (39 —35)/(4//6) = 2.449.
Since the alternate hypothesis is of the form p > o, the P-value is the area to the right of t = 2.449.
From the t table, 0.025 < P < 0.050. A computer package gives P = 0.029.
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(c) Yes, the P-value is small, so we conclude that p > 35.

5.(a) X =61.3,s=5.2, n=12. There are 12 — 1 = 11 degrees of freedom.
The null and alternate hypotheses are Ho: 1 < 60 versus Hy : i > 60.
t = (61.3—60)/(5.2/v/12) = 0.866.
Since the alternate hypothesis is of the form p > o, the P-value is the area to the right of t = 0.866.
From thet table, 0.10 < P < 0.25. A computer package gives P = 0.202.
We cannot conclude that the mean concentration is greater than 60 mg/L.

(b) X =61.3,s=5.2,n=12. There are 12 — 1 = 11 degrees of freedom.
The null and alternate hypotheses are Hp: 1 > 65 versus Hy : 1 < 65.
t = (61.3—65)/(5.2/v12) = —2.465.
Since the alternate hypothesis is of the form p < po, the P-value is the area to the left of t = —2.465.
From the t table, 0.01 < P < 0.025. A computer package gives P = 0.0157.
We conclude that the mean concentration is less than 65 mg/L.

7.(a) L
38 4 42
(b) Yes, the sample contains no outliers.
X =4.032857,s = 0.061244,n = 7. There are 7 — 1 = 6 degrees of freedom.
The null and alternate hypotheses are Ho: 4 = 4 versus Hy: | # 4.
t = (4.032857 — 4)/(0.061244/+/7) = 1.419.

Since the alternate hypothesis is of the form p # Lo, the P-value is the sum of the areas to the right of t = 1.419
and to the left of t = —1.419.

From thet table, 0.20 < P < 0.50. A computer package gives P = 0.2056.
It cannot be concluded that the mean thickness differs from 4 mils.

(d) No, the sample contains an outlier.

9. X =1.88,s=0.21,n=18. There are 18 — 1 = 17 degrees of freedom.
The null and alternate hypotheses are Hp: 1 > 2 versus Hi: 1 < 2.
t = (1.88—2)/(0.21/+/18) = —2.424.
Since the alternate hypothesis is of the form p < o, the P-value is the area to the left of t = —2.424.
From the t table, 0.01 < P < 0.025. A computer package gives P = 0.013.
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We can conclude that the mean warpage is less than 2 mm.

11. X =1.25,5=0.624500, n = 4. There are 4 — 1 = 3 degrees of freedom.
The null and alternate hypotheses are Hp: i > 2.5 versus Hy: 1 < 2.5.
t = (1.25—2.5)/(0.624500/+v/4) = —4.003.
Since the alternate hypothesis is of the form p < o, the P-value is the area to the left of t = —4.003.
From thet table, 0.01 < P < 0.025. A computer package gives P = 0.014.
We can conclude that the mean amount absorbed is less than 2.5%.

13. (a) StDev = (SE Mean)y/N = 1.8389+/11 = 6.0989.
(b) t10,.005 = 2.228. The lower 95% confidence bound is 13.2874 — 2.228(1.8389) = 9.190.
(C) t10,.025 = 2.228. The upper 95% confidence bound is 13.2874 + 2.228(1.8389) = 17.384.

(d)t=(13.2874 — 16)/1.8389 = —1.475.

Section 6.5

1. X = 8.5, Sx = 1.9, Nx = 58, Y= 11.9, Sy = 3.6, ny = 58.
The null and alternate hypotheses are Hp: pix — py > 0 versus Hy: px — py < 0.

z=(8.5-11.9-0)/4/1.92/58 + 3.62/58 = —6.36. Since the alternate hypothesis is of the form px — py < A,
the P-value is the area to the left of z = —6.36.

Thus P =~ 0.
We can conclude that the mean hospital stay is shorter for patients receiving C4A-rich plasma.

3. X =5.92,sx =0.15,nx =42,Y =6.05, sy = 0.16, ny = 37.
The null and alternate hypotheses are Hp: pix — py = 0 versus Hy: px — py # 0.

2=(5.92-6.05—0)/4/0.152/42 +0.162/37 = —3.71. Since the alternate hypothesis is of the form px — py # A,
the P-value is the sum of the areas to the right of z = 3.71 and to the left of z = —3.71.

Thus P =0.0001 4+ 0.0001 = 0.0002.
We can conclude that the mean dielectric constant differs between the two types of asphalt.

5. X =40,sx =12,nx =75,Y =42, sy = 15, ny = 100.
The null and alternate hypotheses are Hp: pix — py > 0 versus Hy: px — py < 0.
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7= (40—42-0)//122/75+152/100 = —0.98. Since the alternate hypothesis is of the form px —py < A,
the P-value is the area to the left of z= —0.98.

Thus P = 0.1635.
We cannot conclude that the mean reduction from drug B is greater than the mean reduction from drug A.

7. (@) X =7.79,sx = 1.06,nx =80,Y =7.64,sy = 1.31, ny = 80.

Here |1 = px and 2 = Py. The null and alternate hypotheses are Hp: px — py < 0 versus Hi: px — py > 0.

2=(7.79—-7.64—0)/4/1.062/80 + 1.312/80 = 0.80. Since the alternate hypothesis is of the form px — py > A,
the P-value is the area to the right of z = 0.80.

Thus P =0.2119.
We cannot conclude that the mean score on one-tailed questions is greater.

(b) The null and alternate hypotheses are Ho: pix — ly = 0 versus Hy: px — ly # 0.

The z-score is computed as in part (a): z = 0.80.

Since the alternate hypothesis is of the form pux — py # A, the P-value is the sum of the areas to the right of
z = 0.80 and to the left of z = 0.80.

Thus P =0.2119+ 0.2119 = 0.4238.

We cannot conclude that the mean score on one-tailed questions differs from the mean score on two-tailed
questions.

9. (a) X = 625, sx = 40, nx = 100,Y = 640, sy =50, ny = 64.

The null and alternate hypotheses are Hp: pix — py > 0 versus Hy: px — py < 0.

2= (625—640—0)/+/402/100 + 502/64 = —2.02. Since the alternate hypothesis is of the form px — py < A,
the P-value is the area to the right of z = —2.02.

Thus P =0.0217.
We can conclude that the second method yields the greater mean daily production.

(b) The null and alternate hypotheses are Hp: px — ply > —10 versus Hy : pux — py < —10.

11.

2= (625-640+10)/./402/100 +502/64 = —0.67. Since the alternate hypothesis is of the form px — py < A,
the P-value is the area to the right of z = —0.67.

Thus P = 0.2514.

We cannot conclude that the mean daily production for the second method exceeds that of the first by more
than 10 tons.

X1 =4387,s1 =252, ny = 75, X2 = 4260, sp = 231, n, = 75.
The null and alternate hypotheses are Hp: 1 — p2 < 0 versus Hy : g — p2 > 0.

7= (4387 —4260—0)/+/2522/75 + 2312/75 = 3.22. Since the alternate hypothesis is of the form pux — py > A,
the P-value is the area to the right of z = 3.22.

Thus P = 0.0006. We can conclude that new power supplies outlast old power supplies.
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13. (a) (i) StDev = (SE Mean)v/N = 1.26+/78 = 11.128.
(ii) SE Mean = StDev//N = 3.02/+/63 = 0.380484.

(b) z=(23.3—20.63—0)/+/1.262 4 0.3804842 = 2.03. Since the alternate hypothesis is of the form pux —py # A,
the P-value is the sum of the areas to the right of z = 2.03 and to the left of z = —2.03.

Thus P =0.0212 4+ 0.0212 = 0.0424, and the result is similar to that of the t test.

(c) X =23.3,sx/,/Nx = 1.26,Y = 20.63, sy //Ny = 0.380484, 2 o1 = 2.33.
The confidence interval is 23.3 — 20.63 & 2.331/1.262 + 0.3804842, or (—0.3967,5.7367).

Section 6.6

1. (@) Ho: px — py >0versusHy: px —py <0

(b) X =960, nx =1000, px =960/1000=0.960, Y =582, ny =600, Py =582/600 = 0.970,
= (960 + 582) /(1000 + 600) = 0.96375.
The null and alternate hypotheses are Hgp: px — py > 0 versus Hy : px — py < 0.
- 0.960 — 0.970
1/0.96375(1 — 0.96375)(1/1000 + 1/600)
Since the alternate hypothesis is of the form px — py < 0, the P-value is the area to the left of z = —1.04.
Thus P = 0.1492.

=—1.04.

(c) Since P = 0.1492, we cannot conclude that machine 2 is better. Therefore machine 1 should be used.

3. X =133, nx =400, px =133/400=0.3325, Y =50, ny =100, Py =50/100= 0.5,
p = (133+50) /(400 + 100) = 0.366.
The null and alternate hypotheses are Ho: px — py = 0 versus Hy : px — py # 0.
- 0.3325-0.5
1/0.366(1 — 0.366)(1/400 + 1/100)
Since the alternate hypothesis is of the form px — py # 0, the P-value is the sum of the areas to the right of
z=3.11 and to the left of z = —3.11.
Thus P = 0.0009 + 0.0009 = 0.0018.
We can conclude that the response rates differ between public and private firms.

5. X =57, nx =100, px =57/100=0.57, Y =135, ny =200, Py =135/200= 0.675,
p = (57+135)/(100 + 200) = 0.64.
The null and alternate hypotheses are Hyp: px — py > 0 versus Hy : px — py < 0.
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11.

13.

- 0.57—0.675
1/0.64(1—0.64)(1/100 + 1/200)

Since the alternate hypothesis is of the form px — py < 0, the P-value is the area to the left of z = —1.79.

Thus P = 0.0367.

We can conclude that awareness of the benefit increased after the advertising campaign.

=-1.79.

X =20, nx =1200, px =20/1200=0.016667, Y =15, ny =1500, Py =15/1500= 0.01,
= (20+ 15)/(1200 + 1500) = 0.012963.
The null and alternate hypotheses are Hp: px — py <0 versus Hy: px — py > 0.
S 0.016667 — 0.01
1/0.012963(1 — 0.012963)(1/1200 + 1/1500)

Since the alternate hypothesis is of the form px — py > 0, the P-value is the area to the right of z = 1.52.

Thus P = 0.0643.

The evidence suggests that heavy packaging reduces the proportion of damaged shipments, but may not be
conclusive.

X =22, nx =41, px =22/41=0.53659, Y =18, ny =31, py =18/31=0.58065,

p=(22+18)/(41+ 31) = 0.55556.

The null and alternate hypotheses are Hgp: px — py = 0 versus Hy : px — py # 0.

- 0.53659 — 0.58065
1/0.55556(1 — 0.55556) (1/41+1/31)

Since the alternate hypothesis is of the form px — py # 0, the P-value is the sum of the areas to the right of

z=0.37 and to the left of z= —0.37.

Thus P = 0.3557 4- 0.3557 = 0.7114.

We cannot conclude that the proportion of wells that meet the standards differs between the two areas.

=—-0.37.

X =285, nx =500, px =285/500=0.57, Y =305 ny =600, Py =305/600=0.50833,

p = (2854 305) /(500 + 600) = 0.53636.

The null and alternate hypotheses are Hp: px — py < 0 versus Hy: px — py > 0.

- 0.57 —0.50833
1/0.53636(1 — 0.53636)(1/500 + 1/600)

Since the alternate hypothesis is of the form px — py > 0, the P-value is the area to the right of z = 2.04.

Thus P = 0.0207.

We can conclude that the proportion of voters favoring the proposal is greater in county A than in county B.

=2.04.

No, because the two samples are not independent.
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15. (a) 101/153 = 0.660131.
(b) 90(0.544444) = 49.

(c) X1 =101, n; =153, Py =101/153=0.660131, X, =49, n, =90, P2 =49/90 = 0.544444,
p = (101 + 49)/(153 +90) = 0.617284.
L 0.660131 — 0.544444
/0.617284(1 — 0.617284)(1/153 + 1/90)

(d) Since the alternate hypothesis is of the form px — py # 0, the P-value is the sum of the areas to the right of
z=1.79 and to the left of z = —1.79.

Thus P =0.0367 4+ 0.0367 = 0.0734.

Section 6.7

1. (@) X =3.05,sx = 0.34157,nx =4, Y = 1.8, sy = 0.90921, ny = 4.
The number of degrees of freedom is

0.341572  0.909212]°

+
4 4 :
= = 3, rounded down to the nearest integer.
(0.341572/4)%  (0.909212/4)2 g
4-1 4-1

ts = (3.05 — 1.8 —0)/1/0.341572/4 + 0.909212/4 = 2.574.
The null and alternate hypotheses are Hp: px — py < 0 versus Hy: px — py > 0.

Since the alternate hypothesis is of the form px — py > A, the P-value is the area to the right of t = 2.574.
From thet table, 0.025 < P < 0.050. A computer package gives P = 0.041.

We can conclude that the mean strength of crayons made with dye B is greater than that made with dye A.

(b) X = 3.05, Sx = 0.34157, nx =4, Y= 1.8, Sy = 0.90921, ny =4.
The number of degrees of freedom is

0.341572  0.909212]°

+
4 4 -
v = = 3, rounded down to the nearest integer.
(0.341572/4)2 (0.909212/4)2 9
a—1 T 4-1

t3=(3.05-1.8— 1)/\/0.341572/4 +0.909212/4 = 0.5148.
The null and alternate hypotheses are Hp: px — ply < 1 versus Hy: px — py > 1.

Since the alternate hypothesis is of the form pux — py > A, the P-value is the area to the right of t = 0.5148.
From the t table, 0.25 < P < 0.40. A computer package gives P = 0.321.

We cannot conclude that the mean strength of crayons made with dye B exceeds that of those made with dye A
by more than 1 J.
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X =1.93,sx =0.84562,nx =7, Y =3.05, sy = 1.5761, ny = 12.
The number of degrees of freedom is

0.845622 1.57612]°
7 + 12
v= 573 5 > = 16, rounded down to the nearest integer.
(0.845627/7) n (1.5761/12)
7-1 12-1
ti6 = (1.93 — 3.05—0)/,/0.845622/7 + 1.57612/12 = —2.014.
The null and alternate hypotheses are Ho: px — ply = 0 versus Hy : px — py # 0.

Since the alternate hypothesis is of the form pux — py # A, the P-value is the sum of the areas to the right of
t =2.014 and to the left of t = —2.014.

From thet table, 0.05 < P < 0.10. A computer package gives P = 0.061.
The null hypothesis is suspect.

X =2.1062, sx = 0.029065, nx =5, Y = 2.0995, sy = 0.033055, ny = 5.
The number of degrees of freedom is

0.0290652  0.0330552]°

+
5 5 .
V= =7, rounded down to the nearest integer.
(0.0290652/5)2 (0.0330552/5)2 g
5—-1 + 5—-1

t7 = (2.1062 — 2.0995 — 0) //0.0290652/5 + 0.0330552/5 = 0.3444.
The null and alternate hypotheses are Hp: px — py = 0 versus Hy: px — Wy # 0.

Since the alternate hypothesis is of the form ux — ly # A4, the P-value is the sum of the areas to the right of
t = 0.3444 and to the left of t = —0.3444.

From thet table, 0.50 < P < 0.80. A computer package gives P = 0.741.
We cannot conclude that the calibration has changed from the first to the second day.

X =53.0,sx = 1.41421,nx =6, Y =54.5, sy = 3.88587, ny = 6.
The number of degrees of freedom is

1.414212 3.8858721°

+
6 6 .
V= = 6, rounded down to the nearest integer.
(L414217/6)2  (3.885872/6)2 9
6-—1 6-—-1

ts = (53.0 —54.5—0)/+/1.414212/6 + 3.885872/6 = —0.889.

The null and alternate hypotheses are Hp: pix — py > 0 versus Hy: px — py < 0.

Since the alternate hypothesis is of the form pux — py < A, the P-value is the area to the left of t = —0.889.
From thet table, 0.10 < P < 0.25. A computer package gives P = 0.204.

We cannot conclude that the mean cost of the new method is less than that of the old method.
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9. X=22.1,sx =4.09,nx =11, Y =20.4,sy =3.08,ny = 7.
The number of degrees of freedom is

4092 3.0821°
11 + 7
V= = 15, rounded down to the nearest integer.
(4.092/11)2  (3.08%/7)2 g
11-1 7—-1

ti5 = (22.1—20.4 —0)/4/4.092/11 + 3.082/7 = 1.002.

The null and alternate hypotheses are Hp: px — py < 0 versus Hy: px — py > 0.

Since the alternate hypothesis is of the form pux — gy > A, the P-value is the area to the right of t = 1.002.
From the t table, 0.10 < P < 0.25. A computer package gives P = 0.166.

We cannot conclude that the mean compressive stress is greater for no. 1 grade lumber than for no. 2 grade.

11. X =2.465000, sx = 0.507149,nx =8, Y = 4.495714, sy = 0.177469,ny =7.
The number of degrees of freedom is

0.5071492  0.1774692]°2

+
8 7
V= = 8, rounded down to the nearest integer.
(0.5071492/8)2  (0.1774692/7)2 g
8-1 7-1

ts = (2.465000 — 4.495714 — 0) /1/0.5071492/8 + 0.1774692/7 = —10.608.
The null and alternate hypotheses are Hp: pix — ply = 0 versus Hy : px — py # 0.

Since the alternate hypothesis is of the form pux — py # A, the P-value is the sum of the areas to the right of
t = 10.608 and to the left of t = —10.608.

From the t table, P < 0.001. A computer package gives P = 5.5 x 107,
We can conclude that the dissolution rates differ.

13. (@) X =109.5,sx = 31.2,nx = 12, Y =47.2,sy = 15.1, ny = 10.
The number of degrees of freedom is

31.22 151217
- + -
12 10 .
V= > 5 > > = 16, rounded down to the nearest integer.
(31.2¢/12) N (15.14/10)
12-1 10-1
tis = (109.5—47.2—0)/4/31.22/12 + 15.12/10 = 6.111.
The null and alternate hypotheses are Hp: px — py < 0 versus Hy: px — py > 0.
Since the alternate hypothesis is of the form pux — gy > A, the P-value is the area to the right of t = 6.111.
From the t table, P < 0.0005. A computer package gives P = 7.5 x 1076,

We can conclude that mean mutation frequency for men in their sixties is greater than for men in their twenties.

(b) X = 109.5, Sx = 31.2, Nx = 12, Y= 47.2, sy =15.1,ny = 10.
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15.

The number of degrees of freedom is

31.22 151217
_ + -
12 10 _
V= (31.22/12)2  (15.12/10)2 = 16, rounded down to the nearest integer.
12-1 10-1

tis = (109.5 — 47.2 — 25)/,/31.22/12 + 15.12/10 = 3.659.
The null and alternate hypotheses are Hp: px — py < 25 versus Hy : px — py > 25.
Since the alternate hypothesis is of the form pux — py > A, the P-value is the area to the right of t = 3.659.

From the t table, P ~ 0.001. A computer package gives P = 0.0011. We can conclude that mean mutation
frequency for men in their sixties is greater than for men in their twenties by more than 25 sequences per Jg.

X =62.714,sx = 3.8607,nx =7, Y = 60.4, sy = 5.461, ny = 10.
The number of degrees of freedom is

3.86072 5.4612]°

7 + 10
v= TV 3 > = 14, rounded down to the nearest integer.
(3.8607-/7)= (5.461</10)
7-1 10-1

t1a = (62.714 — 60.4 —0)//3.86072/7 + 5.4612/10 = 1.024.
The null and alternate hypotheses are Hp: pix — ply = 0 versus Hy : px — py # 0.

Since the alternate hypothesis is of the form ux — ly # A4, the P-value is the sum of the areas to the right of
t =1.024 and to the left of t = —1.024.

From the t table, 0.20 < P < 0.50. A computer package gives P = 0.323.
We cannot conclude that the mean permeability coefficient at 60°C differs from that at 61°C.

17. (a) SE Mean = StDev//N = 0.482/+/6 = 0.197.

(b) StDev = (SE Mean)v/N = 0.094/13 = 0.339.

() X —Y = 1.755 — 3.239 = —1.484.

= 1755-3.230  _ oo
1/0.4822/6 +0.0942
Section 6.8

D =4.2857, sp = 1.6036, n = 7. There are 7 — 1 = 6 degrees of freedom.
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The null and alternate hypotheses are Hp: pip = 0 versus Hy : pp # 0.
t = (4.2857 —0)/(1.6036/+/7) = 7.071.

Since the alternate hypothesis is of the form pp # A, the P-value is the sum of the areas to the right oft = 7.071
and to the left of t = —7.071.

From the t table, P < 0.001. A computer package gives P = 0.00040.
We can conclude that there is a difference in latency between motor point and nerve stimulation.

3. The differences are 4,—-1,0,7,3,4,—1,5,—1,5.
D = 2.5, sp = 2.9907, n = 10. There are 10 — 1 = 9 degrees of freedom.
The null and alternate hypotheses are Hp: p = 0 versus Hy: up # 0.
t =(2.5-0)/(2.9907/+/10) = 2.643.

Since the alternate hypothesis is of the form pp # A, the P-value is the sum of the areas to the right of t = 2.643
and to the left of t = —2.643.

From the t table, 0.02 < P < 0.05. A computer package gives P = 0.027.
We can conclude that the etch rates differ between center and edge.

5.  The differences are —7,—21,4,—16,2,—9,—20,—13.
D = —10, sp = 9.3808, n = 8. There are 8 — 1 = 7 degrees of freedom.
The null and alternate hypotheses are Ho: ip = 0 versus H1 : up # 0.
t = (—10—0)/(9.3808/+/8) = —3.015.

Since the alternate hypothesis is of the form pp # A, the P-value is the sum of the areas to the right of t = 3.015
and to the left of t = —3.015.

From thet table, 0.01 < P < 0.02. A computer package gives P = 0.0195.
We can conclude that the mean amount of corrosion differs between the two formulations.

7.  The differences are 35,57,14,29,31.
D =233.2,sp =15.498,n=5.
There are 5 — 1 = 4 degrees of freedom.
The null and alternate hypotheses are Hp: pp < 0 versus Hy: pp > 0.
t = (33.2—0)/(15.498/+/5) = 4.790.
Since the alternate hypothesis is of the form pp > A, the P-value is the area to the right of t = 4.790.
From the t table, 0.001 < P < 0.005. A computer package gives P = 0.0044.
We can conclude that the mean strength after 6 days is greater than the mean strength after 3 days.

9.  The differences are: 0.76,0.30,0.74,0.30,0.56,0.82.
D =0.58, sp = 0.233581, n = 6. There are 6 — 1 = 5 degrees of freedom.
The null and alternate hypotheses are Ho: ip = 0 versus H1 : up # 0.
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t = (0.58 —0)/(0.233581/+/6) = 6.082.

Since the alternate hypothesis is of the form pp # A, the P-value is the sum of the areas to the right of t = 6.082
and to the left of t = —6.082.

From the t table, 0.001 < P < 0.002. A computer package gives P = 0.00174.
We can conclude that there is a difference in concentration between the shoot and the root.

11. (a) The differences are 5.0,4.6,1.9,2.6,4.4,3.2,3.2,2.8,1.6,2.8.

Let pr be the mean number of miles per gallon for taxis using radial tires, and let pg be the mean number of
miles per gallon for taxis using bias tires. The appropriate null and alternate hypotheses are Ho: pr — g <0
versus Hi: ur — pg > 0.

D =3.21sp =1.1338, n = 10. There are 10 — 1 = 9 degrees of freedom.

t =(3.21—-0)/(1.1338/+/10) = 8.953.

Since the alternate hypothesis is of the form pp > A, the P-value is the area to the right of t = 8.953.
From the t table, P < 0.0050. A computer package gives P = 4.5 x 1075,

We can conclude that the mean number of miles per gallon is higher with radial tires.

(b) The appropriate null and alternate hypotheses are Hp: g — g < 2 vS. Hi: Py — g > 2.

D =3.21sp = 1.1338, n = 10. There are 10 — 1 = 9 degrees of freedom.
t =(3.21—-2)/(1.1338/+/10) = 3.375.
Since the alternate hypothesis is of the form pp > A, the P-value is the area to the right of t = 3.375.

From the t table, 0.001 < P < 0.005. A computer package gives P = 0.0041. We can conclude that the mean
mileage with radial tires is more than 2 miles per gallon higher than with bias tires.

13. (a) SE Mean = StDev//N = 2.9235/+/7 = 1.1050.
(b) StDev = (SE Mean)y/N = 1.0764+/7 = 2.8479.
(C) up = Hx — Hy = 12.4141 — 8.3476 = 4.0665.

(d) t = (4.0665 — 0)/1.19723 = 3.40.
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Section 6.9

1. (a) The signed ranks are Signed
X x—14 Rank

20 6 1

21 7 2

5 -9 -3

24 10 4

25 11 5

32 18 6

43 29 7

The null and alternate hypotheses are Hp: i < 14 versus Hy: 4 > 14.
The sum of the positive signed ranks is S, =25.n=7.

Since the alternate hypothesis is of the form u > Lo, the P-value is the area under the signed rank probability
mass function corresponding to S, > 25.

From the signed-rank table, P = 0.0391.
We can conclude that the mean concentration is greater than 14 g/L.

(b) The signed ranks are Signed
x x—30 Rank

32 2 1

25 -5 -2

24 —6 -3

21 -9 —4

20 -10 -5

43 13 6

5 -25 -7

The null and alternate hypotheses are Hp: 1 > 14 versus Hy : g < 30.
The sum of the positive signed ranksis Sy =7.n=7.

Since the alternate hypothesis is of the form u < o, the P-value is the area under the signed rank probability
mass function correspondingto S, < 7.

From the signed-rank table, P > 0.1094.
We cannot conclude that the mean concentration is less than 30 g/L.

(c) The signed ranks are Signed
X Xx—18 Rank

20 2 1

21 3 2

24 6 3

25 7 4

5 -13 -5

32 14 6

43 25 7
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The null and alternate hypotheses are Hp: 1 = 18 versus Hy : 1 # 18.
The sum of the positive signed ranks is S, =23. n=7.

Since the alternate hypothesis is of the form |1 # Lo, the P-value is twice the area under the signed rank proba-
bility mass function corresponding to S > 23.

From the signed-rank table, P = 2(0.0781) = 0.1562.
We cannot conclude that the mean concentration differs from 18 g/L.

3. (a) The signed ranks are Signed
X x—45 Rank
411 -39 -1
41.0 —-4.0 -2
40.0 -5.0 -3
381 -—6.9 —4
52.3 7.3 5
373 1.7 —6
36.2 -88 -7
346 -104 -8
33.6 -—-114 -9

334 -116 —10
504 144 11
30.3 -—-14.7 -12
30.1 -14.9 —13
28.8 -16.2 -14
63.0 18.0 15
26.8 —18.2 —16
67.8 228 17
19.0 -26.0 —18
72.3 273 19
143 -30.7 -20
78.6  33.6 21
80.8  35.8 22

9.1 -35.9 -23
81.2  36.2 24

The null and alternate hypotheses are Hp: 1 > 45 versus Hy : 1 < 45.
The sum of the positive signed ranks is S, = 134. n = 24.
Since n > 20, compute the z-score of S and use the z table.
. Sy—n(n+1)/4 __
Vvn(n+1)(2n+1)/24
Since the alternate hypothesis is of the form [ < Lo, the P-value is the area to the left of z = —0.46. From the z
table, P = 0.3228.
We cannot conclude that the mean conversion is less than 45.
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(b) The signed ranks are Signed
x x—30 Rank
30.1 0.1 1
30.3 0.3 2
288 -—1.2 -3
268 —3.2 —4
334 34 5
33.6 3.6 6
34.6 4.6 7
36.2 6.2 8
37.3 7.3 9
38.1 8.1 10
40.0 10.0 11
19.0 —-11.0 -125
41.0 11.0 12.5
411 111 14
143 -15.7 —15
9.1 -20.9 —16
52.3 223 17
504 294 18
63.0 33.0 19
67.8 378 20
723 423 21
786  48.6 22
80.8 50.8 23
812 512 24

The null and alternate hypotheses are Hp: 1 < 30 versus Hy : g > 30.
The sum of the positive signed ranks is S = 249.5. n = 24.
Since n > 20, compute the z-score of S and use the z table.

Sy—n(n+1)/4

ST o T 7

Since the alternate hypothesis is of the form u > o, the P-value is the area to the right of z = 2.84. From the z

table, P = 0.0023.

We can conclude that the mean conversion is greater than 30.
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(c) The signed ranks are Signed
X x—55 Rank
523 2.7 -1
59.4 4.4 2
63.0 8.0 3
67.8 12.8 4
411 -13.9 -5
41.0 -14.0 —6
40.0 -15.0 -7
38.1 -16.9 -8
723 173 9

37.3 -17.7 —-10
36.2 -—18.8 -11
346 —-20.4 -12
33.6 -214 —13
334 -21.6 -14
78.6  23.6 15
30.3 —24.7 —16
30.1 —-24.9 -17
80.8  25.8 18
28.8 —-26.2 -—-195
81.2  26.2 19.5
26.8 —28.2 -21
19.0 -36.0 —22
14.3 —40.7 —23

9.1 —-459 —24

The null and alternate hypotheses are Hp: 1 = 55 versus Hy : 1 # 55.
The sum of the positive signed ranks is Sy = 70.5. n = 24.
Since n > 20, compute the z-score of S and use the z table.
- Sy—n(n+1)/4 __
Vn(n+1)(2n+1)/24
Since the alternate hypothesis is of the form p # po, the P-value is the sum of the areas to the right of z = 2.27
and to the left of z = —2.27.
From the z table, P = 0.0116 + 0.0116 = 0.0232.
We can conclude that the mean conversion differs from 55.




SECTION 6.9 153

5. The signed ranks are Signed
X X—0 Rank

0.01 0.01 2

0.01 0.01 2

—0.01 -0.01 -2

0.03 0.03 4

0.05 0.05 5.5
—-0.05 -0.05 -55

—0.07 -0.07 —7
-0.11 -0.11 -8
-0.13 -0.13 -9

0.15 0.15 10

The null and alternate hypotheses are Hp: 1 = 0 versus Hi: 1 # 0.
The sum of the positive signed ranks is Sy = 23.5. n=10.

Since the alternate hypothesis is of the form p # Lo, the P-value is twice the area under the signed rank proba-
bility mass function corresponding to S < 23.5.

From the signed-rank table, P > 2(0.1162) = 0.2324.
We cannot conclude that the gauges differ.

7. The ranks of the combined samples are Value Rank Sample
12 1 X
13 2 X
15 3 X
18 4 Y
19 5 X
20 6 X
21 7 X
23 8 Y
24 9 Y
27 10 X
30 11 Y
32 12 Y
35 13 Y
40 14 Y

The null and alternate hypotheses are Ho: px — Py = 0 versus Hy : px — py # 0.
The test statistic W is the sum of the ranks corresponding to the X sample.
W = 34. The sample sizesarem=7andn=7.

Since the alternate hypothesis is of the form px — py # A, the P-value is twice the area under the rank-sum
probability mass function corresponding to W < 34.

From the rank-sum table, P = 2(0.0087) = 0.0174.
We can conclude that the mean recovery times differ.
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9. The ranks of the combined samples are Value Rank Sample
51 1 Y
59 2 Y
64 4 X
64 4 Y
64 4 Y
66 6 X
69 7 X
72 8 X
74 95 X
74 95 Y
75 115 X
75 115 Y
77 14 X
77 14 X
77 14 Y
80 16.5 Y
80 16.5 Y
81 185 Y
81 185 Y
83 20.5 X
83 20.5 Y
85 225 X
85 225 Y
86 24 Y
88 25 X
91 26 X

The null and alternate hypotheses are Hp: pix — py = 0 versus Hy: px — py # 0.
The test statistic W is the sum of the ranks corresponding to the X sample.
W = 168. The sample sizes are m = 12 and n = 14.
Since n and m are both greater than 8, compute the z-score of W and use the z table.
- W —-m(m+n+1)/2 031
vmn(m+n+1)/12
Since the alternate hypothesis is of the form pux — py # A, the P-value is the sum of the areas to the right of
z=0.31 and to the left of z= —0.31. From the z table, P = 0.3783 4 0.3783 = 0.7566.
We cannot conclude that the mean scores differ.

Section 6.10

1. (a) Let p1 represent the probability that a randomly chosen rivet meets the specification, let p, represent the
probability that it is too short, and let p3 represent the probability that it is too long. Then the null hypothesis
is Ho: p1=0.90, p2 =0.05, p3 =0.05
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(b) The total number of observation is n = 1000. The expected values are np1, np2 and npz, or 900, 50, and 50.

(c) The observed values are 860, 60, and 80.
X2 = (860 —900)2/900 + (60 — 50)?/50 + (80 — 50)2/50 = 21.7778.

(d) There are 3 —1 = 2 degrees of freedom. From the x? table, P < 0.005. A computer package gives
P=19x107>

The true percentages differ from 90%, 5%, and 5%.

3. The row totals are O;. = 173 and O, = 210. The column totals are O 1 =181, 0>, =99, O3=31, 04 = 11,
O.5 = 61. The grand total is O_ = 383.

The expected values are Ejj = 0;0_j/0._, as shown in the following table.

Net Excess Capacity
<0% 0-10% 11-20% 21-30% > 30%

Small | 81.7572 44.7180  14.0026 4.9687 27.5535
Large | 99.2428 54.2820 16.9974 6.0313 33.4465

There are (2 —1)(5 — 1) = 4 degrees of freedom.

X2 = ¥ 13 3-1(0j — Eij)?/Eij = 12.945,

From the x? table, 0.01 < P < 0.05. A computer package gives P = 0.012.
It is reasonable to conclude that the distributions differ.

5.  The row totals are O1 = 41, O, = 39, and O3, = 412. The column totals are O 1 =89, O » = 163, O 3 = 240.
The grand total is O, = 492.

The expected values are Ejj = 0;,0_j/O._, as shown in the following table.

<1 lto<5b >5
Diseased | 7.4167 13.583 20.000
Sensitized | 7.0549 12.921 19.024
Normal | 74528 136.50 200.98

There are (3—1)(3 — 1) = 4 degrees of freedom.
X2 = ¥ i1 ¥ -1(0j — Eij)?/Eij = 10.829,
From the x? table, 0.025 < P < 0.05. A computer package gives P = 0.0286.

There is some evidence that the proportions of workers in the various disease categories differ among exposure
levels.

7. (a) The row totals are O3, = 37, O, = 25, and O3, = 35. The column totals are O 1 = 27,0 = 35,03 =35. The
grand total is O = 97.
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The expected values are Ejj = 0;,0_j/0.., as shown in the following table.

10.2990 13.3505 13.3505
6.9588 9.0206  9.0206
9.7423 12.6289 12.6289

(b) The x? test is appropriate here, since all the expected values are greater than 5.
There are (3—1)(3 — 1) = 4 degrees of freedom.
X? = Y1 ¥3-1(0j — Eij)?/Eij = 6.4808,
From the x? table, P > 0.10. A computer package gives P = 0.166.
There is no evidence that the rows and columns are not independent.

9.  (iii) Both row totals and column totals in the observed table must be the same as the row and column totals,
respectively, in the expected table.

11.  Letp;, i=0,1,...,9 be he probability that a random digit has the value i. The null hypothesis is Hp: pj = 0.1
forall i.

The total number of observations is n = 200. The expected values are equal to np; = 200(0.1) = 20.

The test statistic is X% = (21 — 20)2/20+ (17 — 20)2/20 + (20 — 20)2/20 + (18 — 20)2/20 + (25 — 20)2/20 +
(16 — 20)2/20 + (28 — 20)2/20 + (19 — 20)2/20 + (22 — 20)2/20 + (14 — 20)2/20 = 8.

There are 10 — 1 = 9 degrees of freedom.
From the x2 table, P > 0.10. A computer package gives P = 0.534.
There is no evidence that the random number generator is not working properly.

13.  The row totals are O1. = 217 and O,. = 210. The column totals are O1 = 32, O, =15, O3 =37, O4 = 38,
O5=450=48,07=46,05=42,09=234,0190=136,0.11 =28,0.12 =26. The grand total is O = 427.

The expected values are Ejj = 0;0_j/O._., as shown in the following table.

Month
1 2 3 4 5 6 7 8 9 10 11 12

Known 16.26 7.62 1880 1931 2287 2439 2338 2134 1728 1830 1423 1321
Unknown | 1574 7.38 18.20 18.69 22.13 23.61 22.62 20.66 16.72 17.70 13.77 12.79

There are (2 —1)(12 — 1) = 11 degrees of freedom.

X2 =321 5121(0ij — Eij)?/Eij = 41.33,

From the x? table, P < 0.005. A computer package gives P = 2.1 x 107>,

We can conclude that the proportion of false alarms whose cause is known differs from month to month.
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Section 6.11

1. vy =7,v2=20. From the F table, the upper 5% point is 2.51.

3. (a) The upper 1% point of the Fs 7 distribution is 7.46. Therefore the P-value is 0.01.

(b) The P-value for a two-tailed test is twice the value for the corresponding one-tailed test.
Therefore P = 0.02.

5. The sample variance of the breaking strengths for composite A is of =202.7175. The sample size is ny = 9.
The sample variance of the breaking strengths for composite B is cr% =194.3829. The sample size is np = 14.
The null and alternate hypotheses are Ho: 02/05 = 1 versus Hy : 02/03 # 1.
The test statistic is F = 02/05 = 1.0429. The numbers of degrees of freedom are 8 and 13.

Since this is a two-tailed test, the P-value is twice the area to the right of 1.0429 under the Fg 13 probability
density function.

From the F table, P > 0.2. A computer package gives P = 0.91.
We cannot conclude that the variance of the breaking strength varies between the composites.

Section 6.12

1. (a) True. Ho is rejected at any level greater than or equal to 0.03.
(b) False. 2% is less than 0.03.

(c) False. 10% is greater than 0.03.

3.(a) Ho: 1 >90versusHy : p< 90

(b) Let X be the sample mean of the 150 times.
Under Ho, the population mean is p = 90, and the population standard deviation is 0 = 5.
The null distribution of X is therefore normal with mean 90 and standard deviation 5/+/150 = 0.408248.

Since the alternate hypothesis is of the form p < o, the rejection region for a 5% level test consists of the lower
5% of the null distribution.

The z-score corresponding to the lower 5% of the normal distribution is z = —1.645.
Therefore the rejection region consists of all values of X less than or equal to 90 — 1.645(0.408248) = 89.3284.
Ho will be rejected if X < 89.3284.
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(c) This is not an appropriate rejection region. The rejection region should consist of values for X that will make
the P-value of the test less than or equal to a chosen threshold level. Therefore the rejection region must be of
the form X < xg. This rejection region is of the form X > xq, and so it consists of values for which the P-value
will be greater than some level.

(d) This is an appropriate rejection region.
Under Ho, the z-score of 89.4 is (89.4 — 90)/0.408248 = —1.47.
Since the alternate hypothesis is of the form p < o, the level is the area to the left of z = —1.47.
Therefore the level is o = 0.0708.

(e) This is not an appropriate rejection region. The rejection region should consist of values for X that will make
the P-value of the test less than a chosen threshold level. This rejection region contains values of X greater than
90.6, for which the P-value will be large.

5. (a) Ho says that the claim is true. Therefore Hy is true, so rejecting it is a type | error.
(b) Correct decision. Hg is false and was rejected.
(c) Correct decision. Hp is true and was not rejected.

(d) Type Il error. Hg is false and was not rejected.

7. The 1% level. The error in question is rejecting Ho when true, which is a type | error. When the level is smaller,
it is less likely to reject Ho, and thus less likely to make a type I error.

Section 6.13

1. (a) True. This is the definition of power.
(b) True. When Hy is false, making a correct decision means rejecting Ho.
(c) False. The power is 0.90, not 0.10.

(d) False. The power is not the probability that Hg is true.



SECTION 6.13 159

3. increase. If the level increases, the probability of rejecting Ho increases, so in particular, the probability of
rejecting Ho when it is false increases.

5. (a) Ho: p > 50,000 versus Hs : i < 50,000. H; is true, since the true value of y is 49,500.

(b) The level is the probability of rejecting Ho when it is true.

Under Hg, X is approximately normally distributed with mean 50,000 and standard deviation
Oy = 5000/+/100 = 500.

The probability of rejecting Ho is P(X < 49,400).

Under Ho, the z-score of 49,400 is z = (49,400 — 50,000) /500 = —1.20.
The level of the test is the area under the normal curve to the left of z= —1.20.

Therefore the level is 0.1151.

The power is the probability of rejecting Hp when = 49,500.

X is approximately normally distributed with mean 49,500 and standard deviation
oy = 5000/+/100 = 500.

The probability of rejecting Hg is P(X < 49,400).

The z-score of 49,400 is z = (49,400 — 49,500) /500 = —0.20.
The power of the test is thus the area under the normal curve to the left of z = —0.20.

Therefore the power is 0.4207.

(c) Since the alternate hypothesis is of the form [ < o, the 5% rejection region will be the region X < xs, where
X5 is the 5th percentile of the null distribution.

The z-score corresponding to the 5th percentile is z = —1.645.

Therefore x5 = 50,000 — 1.645(500) = 49, 177.5.

The rejection region is X < 49,177.5.

The power is therefore P(X < 49,177.5) when p = 49, 500.

The z-score of 49,177.5is z = (49,177.5 — 49,500) /500 = —0.645. We will use z = —0.65.
The power is therefore the area to the left of z = —0.65.

Thus the power is 0.2578.

(d) For the power to be 0.80, the rejection region must be X < xo where P(X < xo) = 0.80 when p = 49,500.

Therefore xg is the 80th percentile of the normal curve when g = 49,500. The z-score corresponding to the
80th percentile is z = 0.84.

Therefore xo = 49,500 + 0.84(500) = 49,920.

Now compute the level of the test whose rejection region is X < 49,920.
The level is P(X < 49,920) when u = 50,000.

The z-score of 49,920 is z = (49,920 — 50,000) /500 = —0.16.

The level is the area under the normal curve to the left of z = —0.16.
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Therefore the level is 0.4364.

(e) Let n be the required number of tires.

The null distribution is normal with u = 50,000 and oy = 5000/+/n. The alternate distribution is normal with
p = 49,500 and ox = 5000/+/n.

Let xo denote the boundary of the rejection region.

Since the level is 5%, the z-score of xq is z = —1.645 under the null distribution.
Therefore xo = 50,000 — 1.645(5000/+/h).

Since the power is 0.80, the z-score of Xg is z = 0.84 under the alternate distribution.
Therefore xo = 49,500 + 0.84(5000/+/n).

It follows that 50,000 — 1.645(5000/+/n) = 49,500 + 0.84(5000/+/n).

Solving for nyields n = 618.

7. (ii).  Since 7 is farther from the null mean of 10 than 8 is, the power against the alternative p = 7 will be
greater than the power against the alternative p = 8.

9. (a) Two-tailed. The alternate hypothesis is of the form p # po.
(b) p=0.5
(c)p=04

(d) Less than 0.7. The power for a sample size of 150 is 0.691332, and the power for a smaller sample size of 100
would be less than this.

(e) Greater than 0.6. The power for a sample size of 150 is 0.691332, and the power for a larger sample size of
200 would be greater than this.

(f) Greater than 0.65. The power against the alternative p = 0.4 is 0.691332, and the alternative p = 0.3 is farther
from the null than p = 0.4. So the power against the alternative p = 0.3 is greater than 0.691332.

(9) It’s impossible to tell from the output. The power against the alternative p = 0.45 will be less than the power
against p = 0.4, which is 0.691332. But we cannot tell without calculating whether the power will be less than
0.65.

11. (a) Two-tailed. The alternate hypothesis is of the form g1 — o # A.

(b) Less than 0.9. The sample size of 60 is the smallest that will produce power greater than or equal to the target
power of 0.9.
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(c) Greater than 0.9. The power is greater than 0.9 against a difference of 3, so it will be greater than 0.9 against
any difference greater than 3.

Section 6.14

1. (a) There are six tests, so the Bonferroni-adjusted P-values are found by multiplying the original P-values by 6.
For the setting whose original P-value is 0.002, the Bonferroni-adjusted P-value is therefore 0.012. Since this
value is small, we can conclude that this setting reduces the proportion of defective parts.

(b) The Bonferroni-adjusted P-value is 6(0.03) = 0.18. Since this value is not so small, we cannot conclude that
this setting reduces the proportion of defective parts.

3. The original P-value must be 0.05/20 = 0.0025.

5. (a) No. Let X represent the number of times in 200 days that Hg is rejected. If the mean burn-out amperage is
equal to 15 A every day, the probability of rejecting Ho is 0.05 each day, so X ~ Bin(200,0.05).

The probability of rejecting Hp 10 or more times in 200 days is then P(X > 10), which is approximately equal
to 0.5636. So it would not be unusual to reject Ho 10 or more times in 200 trials if Hg is always true.

Alternatively, note that if the probability of rejecting Hg is 0.05 each day, the mean number of times that Hg
will be rejected in 200 days is (200)(0.05) = 10. Therefore observing 10 rejections in 200 days is consistent
with the hypothesis that the mean burn-out amperage is equal to 15 A every day.

(b) Yes. Let X represent the number of times in 200 days that Hg is rejected. If the mean burn-out amperage is
equal to 15 A every day, the probability of rejecting Ho is 0.05 each day, so X ~ Bin(200,0.05).

The probability of rejecting Hp 20 or more times in 200 days is then P(X > 20) which is approximately equal
to 0.0010.

So it would be quite unusual to reject Hp 20 times in 200 trials if Hg is always true.
We can conclude that the mean burn-out amperage differed from 15 A on at least some of the days.

Section 6.15

1. (a) X =22.10, ox = 0.34,Y = 14.30, 0y = 0.32,V = vV/X2+Y2 = 26.323.

g_;’( = X/ VX242 = 0.83957, ‘;—\Y/ Y //X2+YZ = 0.54325,
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N\, (V)%
oy = \/((TX) oy + (O_Y> oy = 0.3342.

V = 26.323, oy =0.3342

(b) V = 26.323, oy = 0.3342. The null and alternate hypotheses are Hop: py < 25 versus Hy: gy > 25.

2 = (26.323—25)/0.3342 = 3.96.
Since the alternate hypothesis is of the form p > o, the P-value is the area to the right of z = 3.96.

Thus P = 0.

(c) Yes, V is approximately normally distributed.

3. (a) Using Method 1, the limits of the 95% confidence interval are the 2.5 and 97.5 percentiles of the bootstrap
means, X gos and X g7s.
The 2.5 percentile is (Y25 + Yo26) /2 = 38.3818, and the 97.5 percentile is (Yg75 + Yo76) /2 = 38.53865.
The confidence interval is (38.3818, 38.53865). Values outside this interval can be rejected at the 5% level.

Therefore null hypotheses (ii) and (iv) can be rejected.

(b) Using Method 1, the limits of the 90% confidence interval are the 5th and 95th percentiles of the bootstrap
means, X g5 and X gs.
The 5th percentile is (Ysp + Ys51) /2 = 38.39135, and the 95th percentile is (Yoso + Yos1) /2 = 38.5227.
The confidence interval is (38.39135, 38.5227). Values outside this interval can be rejected at the 10% level.

Therefore null hypotheses (i), (ii), and (iv) can be rejected.

5. No, the value 103 is an outlier.

7. (a) s2 = 200.28, s2 = 39.833, 52 /s2 = 5.02.
A A

(b) No, the F-test requires the assumption that the data are normally distributed. These data contain an outlier
(103), so the F-test should not be used.

(c) P~ 0.37

s/V7

(b) The power is approximately 0.60.

9. (a) The test statistic ist = . Ho will be rejected if [t| > 2.447.
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Supplementary Exercisesfor Chapter 6

1. This requires a test for the difference between two means. The data are unpaired. Let uj represent the pop-
ulation mean annual cost for cars using regular fuel, and let p, represent the population mean annual cost
for cars using premium fuel. Then the appropriate null and alternate hypotheses are Hop: pu1 — p2 > 0 versus
Hi: 1 — M2 < 0. The test statistic is the difference between the sample mean costs between the two groups.
The z table should be used to find the P-value.

3. This requires a test for a population proportion. Let p represent the population proportion of defective parts
under the new program. The appropriate null and alternate hypotheses are Hg: p > 0.10 versus Hy: p < 0.10.
The test statistic is the sample proportion of defective parts. The z table should be used to find the P-value.

5.(a) Ho: u> 16 versus Hy: u < 16

(b) X = 15.887, s = 0.13047, n = 10. There are 10 — 1 = 9 degrees of freedom.
The null and alternate hypotheses are Hp: 1 > 16 versus Hy : 4 < 16.
t = (15.887 — 16)/(0.13047/+/10) = —2.739.

(c) Since the alternate hypothesis is of the form [ < Lo, the P-value is the area to the left of t = —2.739.
From the t table, 0.01 < P < 0.025. A computer package gives P = 0.011.
We conclude that the mean fill weight is less than 16 oz.

7.(@ Ho: 1 —H2=0versus Hy: g —pp #0
(o) D = 1608.143, sp = 2008.147, n = 7. There are 7 — 1 = 6 degrees of freedom. The null and alternate hypothe-

ses are Ho: up = 0 versus Hy : pp #0.
t = (1608.143 — 0)/(2008.147/\/7) =2.119.

(c) Since the alternate hypothesis is of the form pp # Lo, the P-value is the sum of the areas to the right of t =2.119
and to the left of t = —2.119.

From the t table, 0.05 < P < 0.010. A computer package gives P = 0.078.
The null hypothesis is suspect, but one would most likely not firmly conclude that it is false.

9. X =5.6,s=1.2,n=285. The null and alternate hypotheses are Ho: 1 < 5 versus Hy: 1 > 5.
z=(5.6-5)/(1.2/+/85) = 4.61.
Since the alternate hypothesis is of the form u > o, the P-value is the area to the right of z = 4.61.
Thus P =~ 0.
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11. (a) The null distribution of X is normal with mean p = 100 and standard deviation oy = 0.1/4/100 = 0.01.

Since the alternate hypothesis is of the form [ # o, the rejection region will consist of both the upper and
lower 2.5% of the null distribution.

The z-scores corresponding to the boundaries of upper and lower 2.5% are z = 1.96 and z = —1.96, respectively.
Therefore the boundaries are 100+ 1.96(0.01) = 100.0196 and 100 — 1.96(0.01) = 99.9804.
Reject Hp if X > 100.0196 or if X < 99.9804.

(b) The null distribution of X is normal with mean p = 100 and standard deviation oy = 0.1/4/100 = 0.01.

Since the alternate hypothesis is of the form P # o, the rejection region will consist of both the upper and
lower 5% of the null distribution.

The z-scores corresponding to the boundaries of upper and lower 5% are z = 1.645 and z = —1.645, respec-
tively.

Therefore the boundaries are 100 + 1.645(0.01) = 100.01645 and 100 — 1.645(0.01) = 99.98355.

Reject Ho if X > 100.01645 or if X < 99.98355.

(c) Yes
(d) No

(e) Since this is a two-tailed test, there are two critical points, equidistant from the null mean of 100. Since one
critical point is 100.015, the other is 99.985.

The level of the test is the sum P(X < 99.985) + P(X > 100.015), computed under the null distribution.

The null distribution is normal with mean p = 100 and standard deviation og = 0.01.

The z-score of 100.015 is (100.015 — 100)/0.01 = 1.5. The z-score of 99.985 is (99.985 — 100)/0.01 = —1.5.
The level of the test is therefore 0.0668 + 0.0668 = 0.1336, or 13.36%.

13. (a) The null hypothesis specifies a single value for the mean: p= 3. The level, which is 5%, is therefore the
probability that the null hypothesis will be rejected when p = 3. The machine is shut down if Hg is rejected at
the 5% level. Therefore the probability that the machine will be shut down when p = 3 is 0.05.

(b) First find the rejection region.
The null distribution of X is normal with mean p = 3 and standard deviation oy = 0.10/+/50 = 0.014142.

Since the alternate hypothesis is of the form P # o, the rejection region will consist of both the upper and
lower 2.5% of the null distribution.

The z-scores corresponding to the boundaries of upper and lower 2.5% are z = 1.96 and z = —1.96, respec-
tively.

Therefore the boundaries are 3+ 1.96(0.014142) = 3.0277 and 3 — 1.96(0.014142) = 2.9723.

Ho will be rejected if X > 3.0277 or if X < 2.9723.

The probability that the equipment will be recalibrated is therefore equal to P(X > 3.0277) +
P(X < 2.9723), computed under the assumption that pu = 3.01.

The z-score of 3.0277 is (3.0277 — 3.01) /0.014142 = 1.25.

The z-score of 2.9723 is (2.9723 —3.01) /0.014142 = —2.67.
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Therefore P(X > 3.0277) = 0.1056, and P(X < 2.9723) = 0.0038.
The probability that the equipment will be recalibrated is equal to 0.1056 + 0.0038 = 0.1094.

15. X =37,n=37+458=495, p=37/495=0.074747.
The null and alternate hypotheses are Hp: p > 0.10 versus Hy : p < 0.10.
z = (0.074747 - 0.10)/,/0.10(1 — 0.10) /495 = —1.87.

Since the alternate hypothesis is of the form p < po, the P-value is the area to the left of z = —1.87, so
P =0.0307.

Since there are four samples altogether, the Bonferroni-adjusted P-value is 4(0.0307) = 0.1228.

We cannot conclude that the failure rate on line 3 is less than 0.10.

17. (a) Both samples have a median of 20.

(b) The ranks of the combined samples are Value Rank Sample
-10 1 Y
-9 2 Y
-8 3 Y
-7 4 Y
—6 5 Y
-5 6 Y
—4 7 Y
1 8 X
2 9 X
3 10 X
4 11 X
5 12 X
6 13 X
7 14 X
20 155 X
20 155 Y
21 17 Y
22 18 Y
23 19 Y
24 20 Y
25 21 Y
26 22 Y
27 23 Y
40 24 X
50 25 X
60 26 X
70 27 X
80 28 X
90 29 X
100 30 X
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The null and alternate hypotheses are Hp: median of X — median of Y = 0 versus Hs : median of X — median of Y # 0.
The test statistic W is the sum of the ranks corresponding to the X sample.
W = 281.5. The sample sizes are m = 15 and n = 15.
Since n and m are both greater than 8, compute the z-score of W and use the z table.
pWommn+ /2,
vmn(m+n+1)/12
Since the alternate hypothesis is of the form median of X —median of Y # A, the P-value is the sum of the areas
to the right of z = 2.03 and to the left of z = —2.03.
From the z table, P = 0.0212 + 0.0212 = 0.0424.

The P-value is fairly small, and so it provides reasonably strong evidence that the population medians are
different.

(c) No, the X sample is heavily skewed to the right, while the Y sample is strongly bimodal. It does not seem
reasonable to assume that these samples came from populations of the same shape.

19. (a) Let pa be the mean thrust/weight ratio for Fuel A, and let pg be the mean thrust/weight ratio for Fuel B. The
appropriate null and alternate hypotheses are Ho: pa — pg < 0 versus Hy : pa — pg > 0.

(b) A =54.919, sp = 2.5522, np = 16, B =53.019, sg = 2.7294, ng = 16.
The number of degrees of freedom is

255222 2.729421°

16 + 16
v = = 29, rounded down to the nearest integer.
(255222/16)2  (2.7294%/16)2 g
16—-1 16—-1

tog = (54.919 — 53.019 — 0) //2.55222/16 + 2.72942/16 = 2.0339.

The null and alternate hypotheses are Hp: pa — pg < 0 versus Hz : pa — pig > 0.

Since the alternate hypothesis is of the form pa — ug > A, the P-value is the area to the right of t = 2.0339.
From the t table, 0.025 < P < 0.05. A computer package gives P = 0.026.

Since P < 0.05, we can conclude at the 5% level that the means are different.

21. (a) Yes.

(b) The conclusion is not justified. The engineer is concluding that Hg is true because the test failed to reject.

23.  Therow totals are O1, = 214 and O, = 216. The column totals are O 1 = 65, O » = 121, O 3 = 244. The grand
total is O, = 430.

The expected values are Ejj = 0;,0_j/O., as shown in the following table.
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Numbers of Skeletons

Site 0-4 years 5-19years 20 years or more
Casa da Moura 32.349 60.219 121.43
Wandersleben 32.651 60.781 122.57

There are (2 —1)(3 — 1) = 2 degrees of freedom.

X2 = y£153.4(0ij — Eij)?/Eij = 2.1228.

From the x? table, P > 0.10. A computer package gives P = 0.346.

We cannot conclude that the age distributions differ between the two sites.
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Chapter 7
Section 7.1
L x=y=4, 3L(xi—-%)?=28 3L,(yi—¥)?=28, 3L (xi—X)(yi—y) =23

_ = ®0i—y) 08214,
r VI i —%)2/ 3L (yi— )2

3. (a) The correlation coefficient is appropriate. The points are approximately clustered around a line.

(b) The correlation coefficient is not appropriate. The relationship is curved, not linear.

(c) The correlation coefficient is not appropriate. The plot contains outliers.

The heights and weights for the men (dots) are on the
X . whole greater than those for the women (xs). There-
X,X' X fore the scatterplot for the men is shifted up and to
oo the right. The overall plot exhibits a higher correlation
than either plot separately. The correlation between
heights and weights for men and women taken together
X X will be more than 0.6.

7. (a) Let x represent temperature, y represent stirring rate, and z represent yield.
Thenx = 119.875, y=45, 7=75.590625, SI_,(xi—X)?=1845.75,
S (Yi—Yy)2=1360, S ,(zi—2)2=234.349694, $7_,(xi—X)(yi—Y) = 1436,
SiLi(Xi —X)(zi —Z) = 481.63125, Yi_(yi—Y)(zi —Z) =424.15.

The correlation coefficient between temperature and yield is
!’] . _ v .7
r— _ Z.=1(Xu_ 2)()(2:1 7) _ = 07323,
VI (i —%)2/ 311z - 7)

The correlation coefficient between stirring rate and yield is
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Yo 1(yi y)(zi —7)

= = 0.7513.
VLW =YV 3@ -7
The correlation coefficient between temperature and stirring rate is
S —®)(yi—Y) — 0.9064.

- VI (i —%)2/ 31 (Vi —Y)?

(b) No, the result might be due to confounding, since the correlation between temperature and stirring rate is far
from 0.

(c) No, the result might be due to confounding, since the correlation between temperature and stirring rate is far
from 0.

9. (a) x=105.63, y=138.84, SN (xi—X)2=2.821, S ,(yi—y)?=47.144,
St (xi—X)(yi—Yy) = —5.902, n=10.

=2 NGY) 598
VELi X2V -y
W= 2in 77" = 056514, 0 = /I/(10-3) = 0.377964.

A 95% confidence interval for py is W £ 1.960w, or (—1.30595,0.17567).
e2(~1.30595) _ 1 @2(0.17567) _ 1

A 95% confidence interval for p is ( ) , or (—0.8632,0.1739).

e2(~1.3059%5) 1 1’ ¢2(0.17567) 4 1

(b) The null and alternate hypotheses are Hp: p> 0.3 versus Hy: p < 0.3.

=-0.51178, W = EI ? = —0.56514, ow =+/1/(10—3) =0.377964.
1+0.3
Under Ho, take p = 0.3, so pw = 3 In 1-03 =0.30952.

The null distribution of W is therefore normal with mean 0.30952 and standard deviation 0.377964.

The z-score of —0.56514 is (—0.56514 —0.30952) /0.377964 = —2.31. Since the alternate hypothesis is of the
form p < po, the P-value is the area to the left of z = —2.31.

Thus P = 0.0104.
We conclude that p < 0.3.

() r=-0.51178,n=10,U =rv/n—2/v/1—r? = —1.6849.
Under Hp, U has a Student’s t distribution with 10 — 2 = 8 degrees of freedom.

Since the alternate hypothesis is of the form p # po, the P-value is the sum of the areas to the right of t = 1.6849
and to the left of t = —1.6849.

From the t table, 0.10 < P < 0.20. A computer package gives P = 0.130.
Itis plausible that p = 0.
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11. r=-0.509,n=23,U=ryn—2/v/1-r2=-2.7098.
Under Hp, U has a Student’s t distribution with 23 — 2 = 21 degrees of freedom.

Since the alternate hypothesis is Hi : p # 0, the P-value is the sum of the areas to the right of t = 2.7098 and to
the left of t = —2.7098.

From the t table, 0.01 < P < 0.02. A computer package gives P = 0.0131.
We conclude that p # 0.

Section 7.2

1. (a) 245.82 +1.13(65) = 319.27 pounds

(b) The difference in y predicted from a one-unit change in x is the slope El = 1.13. Therefore the change in the
number of Ibs of steam predicted from a change of 5°C is 1.13(5) = 5.65 pounds.

Lavi—%)? 1450

- —1- 2= =0.8492
Siea(yi—y)? 9615

5. (a) —0.2967 +0.2738(70) = 18.869 in.
(b) Let x be the required height. Then 19 = —0.2967 + 0.2738x, so x = 70.477 in.

(c) No, some of the men whose points lie below the least-squares line will have shorter arms.

7. Bi=rsy/sx=(0.85)(1.9)/1.2 = 1.3458. By =y — B1X = 30.4 — 1.3458(8.1) = 19.499.
The equation of the least-squares line is y = 19.499 + 1.3458x.
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9. (a)

(]

o

@ . . .

%6 The linear model is appropriate.

5 10 15 20 25 30
Weight

Y- (Xi = %) (yi —y) = —57.1075.

~ N (i — %) (Vi —V ~ ~

B, = 2= =X . Y) _ 01551307 and B = y — BiX = 8.55933.
Yica(Xi —X)

The equation of the least-squares line is y = 8.55933 — 0.1551307x.

(c) By 0.1551307(5) = 0.776 miles per gallon.
(d) 8.55933 —0.1551307(15) = 6.23 miles per gallon.
(e) miles per gallon per ton

(f) miles per gallon

11. (a)

o
o

The linear model is appropriate.

Drying Time
o

4 45 5 55 6
Concentration

(b)x=4.9, y=8.11, SN, (xi—xX)2=3.3, T (yi—-y)?=2589, SN (xi—X)(yi—y)=—2.75.
~ n =XV —V ~ ~
By = 2=~ R0 =) _ g g33333 a0 o = 7 — Bix = 12.19333.

Yici(Xi —%)?
The equation of the least-squares line is y = 12.19333 — 0.833333x.
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13.

15.

(c) The fitted values are the values ¥ = Bo + Elxi, and the residuals are the values e; = y; — ¥, for each value x;.
They are shown in the following table.

Fitted Value Residual

X Yy §y=Bo+Pix e=y-y
4.0 8.7 8.860 —0.160
4.2 8.8 8.693 0.107
4.4 8.3 8.527 —-0.227
46 8.7 8.360 0.340
4.8 8.1 8.193  —0.093
5.0 8.0 8.027 —-0.027
5.2 8.1 7.860 0.240
54 7.7 7.693 0.007
56 7.5 7.527 —0.027
5.8 7.2 7.360 —0.160

(d) —0.833333(0.1) = —0.0833. Decrease by 0.0833 hours.

(e) 12.19333 — 0.833333(4.4) = 8.53 hours.

(f) No, because 7% is outside the range of concentrations present in the data.

(9) Let x be the required concentration. Then 8.2 = 12.19333 — 0.833333x, 50 x = 4.79%.

(h) We cannot specify such concentration. According to the least-squares line, a concentration of 7.43% would
result in a drying time of 6 hours. However, since 7.43% is outside the range of the data, this prediction is

unreliable.

By = rsy/sx = 0.5(10/0.5) = 10. B =y — B1X = 50 — 10(3) = 20.
The equation of the least-squares line is y = 20 + 10x.

(iii) equal to $34,900. Since 70 inches is equal to X, the predicted y value, § will be equal to ¥ = 34,900.

To see this, note that § = Eo + [A31X =(y— [A31¥) + [A31¥ =V.
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Section 7.3

1. (@) x=2.40, y=12.18, SN ;(xi—X)2=52.00, ST, (yi—y)?=498.96, TI,(xi—X)(yi—Y)=160.27, n=25.

~ n YV(Vi —V ~ ~
B = z.=§(nx. (X_X) %2 Y) _ 3.082115 and fio = y — Bux = 4.782923.
i=1\M

o _BLi=R0i-yP _ o_ (A=) 5L(i—-9)? _
(B r? = o e gy = 990000, 7= - = 0.216939,

1 X?
= /0.216939 = 0.465767. s; =$/= 4+ ————— = 0.18085.
(©)s S5, s\/ —+ SO

-5 _0.064590.

There are n — 2 = 23 degrees of freedom. to3 o5 = 2.069.
Therefore a 95% confidence interval for 3¢ is 4.782923 + 2.069(0.18085), or (4.409, 5.157).
The 95% confidence interval for 1 is 3.082115 + 2.069(0.064590), or (2.948, 3.216).

(d) El = 3.082115, Sg, = 0.064590, n = 25. There are 25 — 2 = 23 degrees of freedom.

The null and alternate hypotheses are Hp: B1 < 3 versus Hi: 1 > 3.

t = (3.082115 — 3)/0.064590 = 1.271.

Since the alternate hypothesis is of the form (31 > b, the P-value is the area to the right of t = 1.271.
From thet table, 0.10 < P < 0.25. A computer package gives P = 0.108.

We cannot conclude that the claim is false.

(e) Bo =4.782923, Sg, = 0.18085, n =25. There are 25 — 2 = 23 degrees of freedom.

The null and alternate hypotheses are Hp: o > 5.5 versus Hy: Bp < 5.5.

t = (4.782923 — 5.5)/0.18085 = —3.965.

Since the alternate hypothesis is of the form 3o < b, the P-value is the area to the left of t = —3.965.
From thet table, P < 0.0005. A computer package gives P = 0.00031.

We can conclude that the claim is false.

(f)x=1.5, §¥=4.782923 + 3.082115(1.5) = 9.4060955.

1 _v\2
Sg=S4/—+ n(xix)_z = 0.109803. There are 23 degrees of freedom. t23 oo = 2.807.
n yL;(xi—%)

Therefore a 99% confidence interval for the mean response is 9.4060955 + 2.807(0.109803),
or (9.098, 9.714).

(@) x =15, §=4.782923 +3.082115(1.5) = 9.4060955.
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1 _v\2
Sored =S4/ 1+ =+ [1()(7)()_2 = 0.478535. There are 23 degrees of freedom. to3 gos = 2.807.
n it (xi—X)

Therefore a 99% prediction interval is 9.4060955 + 2.807(0.478535), or (8.063, 10.749).

(h) The confidence interval is more useful, since it is concerned with the true length of the spring, while the
prediction interval is concerned with the next measurement of the length.

3. (a) The slope is 0.84451; the intercept is 44.534.
(b) Yes, the P-value for the slope is = 0, so horsepower is related to NOy.
(c) 44.534 + 0.84451(10) = 52.979 mg/s.

(d) r = vr2 = \/0.847 = 0.920.

(e) Since n =123 is large, use the z table to construct a confidence interval.
Z.05 = 1.645, so a 90% confidence interval is 78.31 + 1.645(2.23), or (74.6, 82.0).

(f) No. A reasonable range of predicted values is given by the 95% prediction interval,
which is (29.37, 127.26).

5. (@) Ho:Bc—Pe =0

(b) EC and EE are independent and normally distributed with means 3¢ and Bg, respectively, and estimated standard
deviations S 0.03267 and Sge = 0.02912.
Since n = 123 is large, the estimated standard deviations can be treated as good approximations to the true
standard deviations.

fBc = 0.84451 and Be = 0.75269.
The test statistic is z = (Bc — Pe)/ $2 52 = (0.84451 —0.75269)/v/0.032672 +0.02912% = 2.10.
C E

Since the alternate hypothesis is of the form Bc — Bg # 0, the P-value is the sum of the areas to the right of
z=2.10 and to the left of z = —2.10.

Thus P =0.0179 4 0.0179 = 0.0358.
We can conclude that the effect of horsepower differs in the two cases.

7. (a) X = 20.888889, y=62.888889, S ,(xi—X)2 =1036.888889, S ,(yi—Y)? = 524.888889,
S0 (X —X)(yi —y) = —515.111111, n=09.

~ n XYV —V ~ ~
B = z.=§(nx. (Xix)_Q;)Z V) _ _0.496785 and Bo = J— iX  73.266181.
i=1
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The least-squares line is y = 73.266181 — 0.496785x

(b) 12 = 21— R0 _7)]2)2 —0.487531, s— \/ (A=) 3Lali=9)" _ g 198055,

Y —X)2yL(yi—y n-—2
s —s e X 4130 s =S _ 0192510
Bo “Vn yLi(xi—-%2 C R SiLi(xi—X)2 o I

There are 9 — 2 = 7 degrees of freedom. t7 g5 = 2.365.
Therefore a 95% confidence interval for Bg is 73.266181 + 2.365(4.521130), or (62.57, 83.96).
The 95% confidence interval for 31 is —0.496785 + 2.365(0.192510), or (—0.952, —0.0415).

1 _v\2
(€) ¥ = 60.846550, Syres = s\/ 14ty R 600,

n o yig(xi—x)2
t7, 025 = 2.365. A 95% prediction interval is 60.846550 4 2.365(6.582026) or (45.28, 76.41).

(d) The standard error of prediction is Syeq =S4/ 1+ ! + (x—%)°
i LD HETCCEp Ve
Given two values for x, the one that is farther from x will have the greater value of Sy, and thus the wider
prediction interval. Since X = 20.888889, the prediction interval for x = 30 will be wider than the one for
x = 15.

9. (a) x=0.762174, y=1.521957, SN (xi—X)2=4.016183, SI,(yi—Y)?=2.540524,
SiLi(Xi —X)(yi—y) = —3.114696, n =46.

B, = 2t —X)0i—9)

Yiea(Xi —X)?
The least-squares line is y = 2.113050 — 0.775536x

= —0.775536 and Bo = y — B1X = 2.113050.

(b)r? = zn[ii;_l(xix)_fz)gy‘ (—yy)];)z —0.950812, s= \/ a-r) Ein:lz(y‘ =9 _ 0.053203,
i=1\M i=1\1 -

1 X? s
S = 4 0021738, Sy = ———> = 0.026593,
Bo \/n ST (6 —%)? B /3 (6 —%)2

There are 46 — 2 = 44 degrees of freedom. tas o5 ~ 2.015.

Therefore a 95% confidence interval for Bg is 2.113050 & 2.015(0.021738), or (2.07, 2.16).
The 95% confidence interval for 31 is —0.775536 + 2.015(0.026593), or (—0.829, —0.722).

(©) § = Bo+ B1(1.7) = 0.79464.
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= 1 (x—x)2
d) ¥=0.79464,5¢ =S | — + ————— = 0.0261477.
@y y \/n Yit1(Xi—X)?

There are 46 — 2 = 44 degrees of freedom. t44 o5 ~ 2.015.
Therefore a 95% confidence interval is 0.79464 +2.015(0.0261477), or (0.742, 0.847).

() T =0.79464, 5,05 = 5, |1+ - + — E=%° _ _0.0593616
= OTHE S =0 [ ¥ S e — 000

tas 025 ~ 2.015. A 95% prediction interval is 0.79464 4 2.015(0.0593616) or (0.675, 0.914).

Ny —x)?%
Since s, n, X, and ST, (x; —X)? are the same for each confidence interval, the width of the confidence interval
is an increasing function of the difference x — x.
X = 1.51966. The value 1.5 is closest to X and the value 1.8 is the farthest from X.

Therefore the confidence interval at 1.5 would be the shortest, and the confidence interval at 1.8 would be the
longest.

: : . _ : 1 —X)?
11.  The width of a confidence interval is proportional to sy = s\/— + (x=%)

13 2=(1-r?) 3", (yi—¥)?/(n—2) = (1—0.9111)(234.19) /(17 — 2) = 1.388.

15. (a) t = 1.71348/6.69327 = 0.256.

(b) n = 25, so there are n — 2 = 23 degrees of freedom. The P-value is for a two-tailed test, so it is equal to the
sum of the areas to the right of t = 0.256 and to the left of t = —0.256.

Thus P =0.40+ 0.40 = 0.80.
(c) S5, satisfies the equation 3.768 = 4'27473/Sﬁ1’ ST 1.13448.

(d) n = 25, so there are n — 2 = 23 degrees of freedom. The P-value is for a two-tailed test, so it is equal to the
sum of the areas to the right of t = 3.768 and to the left of t = —3.768.

Thus P = 0.0005 + 0.0005 = 0.001.

17. (3) ¥ = 106.11 + 0.1119(4000) = 553.71.
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(b) § = 106.11 + 0.1119(500) = 162.06.

(c) Below. For values of x near 500, there are more points below the least squares estimate than above it.

(d) There is a greater amount of vertical spread on the right side of the plot than on the left.

Section 7.4
1. (@) Iny = —0.4442 + 0.79833 Inx

(b) § = einy — g~04442+0.79833(In2500) — 330 g5,

(C) V: ean — e—0.4442+0.79833(|n1600) — 231.76.

e 95% prediction interval for Iny is given as (3.9738, 6. :
(d) The 95% prediction interval for Iny is gi (3.9738, 6.9176)
The 95% prediction interval for y is therefore (e39738,¢69176) 'or (53.19, 1009.89).

3. (a) y =20.162 + 1.269x

. . There is no apparent pattern to the residual plot. The linear
model looks fine.

Residual

50 55 60 65 70 75
Fitted Value
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(©

Residual

15

10

10 15 20
Order of Observations

5. (a) y = —235.32 + 0.695x.

(b)

1500

1000

500

25

The residuals increase over time. The linear model is not ap-
propriate as is. Time, or other variables related to time, must be

included in the model.

Residual
o

-500

-1000]

-1500

0 1000 2000 3000

Fitted Value

(c) Iny = —0.0745+ 0.925Inx.

(d)

(e) The log model is more appropriate. The 95% prediction interval is (197.26, 1559.76).

4000

5000

0.6

0.4

0.2

o

Residual

propriate.

45

5 55 6 65
Fitted Value

7

75 8

The residual plot shows a pattern, with positive residuals at the
higher and lower fitted values, and negative residuals in the mid-
dle. The model is not appropriate.

The residual plot shows no obvious pattern. The model is ap-
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7. (a)

(b)

(©

06
.
04 LN
02 e
' 'no"‘o..
EG N .
3 ¢ L ¢ .
302 y ‘e
n
o .
-04
.
-0 .
-08
_1 ¢

1 15 2 25 3 35
Fitted Value

0.2 .

o

Residual
-
-

05

1
Fitted Value

The least-squares line is y = 0.833 + 0.235x.

The least-squares line is y = 0.199 + 1.207 Inx.

The least-squares line is Iny = —0.0679 + 0.137x.
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o, e, The least-squares line is ,/y = 0.956 + 0.0874x.

Residual
S
>

1 12 14 16 18 2
Fitted Value

(e) The model y = 0.199 + 1.207 Inx fits best. Its residual plot shows the least pattern.

®

0.5
we oo The residuals show no pattern with time.

0 10 20 30 40 50

(g) The model y = 0.199 + 1.207 Inx fits best. The predicted value is ¥ = 0.199 + 1.207In5.0 = 2.14.

(h) The 95% prediction interval is (1.689, 2.594).

9. (a) The model is log,py = Bo + B110g19X + €. Note that the natural log (In) could be used in place of log,q, but
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common logs are more convenient since partial pressures are expressed as powers of 10.

0.4

(b)

03 . N

02 .

ER . The least-squares line is loggy = —3.277 —
.01 t, . 0.225l0g4x. The linear model appears to fit
. quite well.

-2 -1 -1 -05
Fitted Value

(c) The theory says that the coefficient 31 of log,gX in the linear model is equal to —0.25. The estimated value is

B = —0.225. We determine whether the data are consistent with the theory by testing the hypotheses Hp: 1 =
—0.25 vs. Hy: B1 # —0.25. The value of the test statistic is t = 0.821. There are 21 degrees of freedom, so
0.20 < P < 0.50 (a computer package gives P = 0.210). We do not reject Ho, so the data are consistent with
the theory.

11. (a) y = 2049.87 — 4.270x

(b) (12, 2046) and (13, 1954) are outliers. The least-squares line with (12, 2046) deleted is y = 2021.85 — 2.861x.
The least-squares line with (13, 1954) deleted is y = 2069.30 — 5.236x. The least-squares line with both outliers
deleted is y = 2040.88 — 3.809x.

(c) The slopes of the least-squares lines are noticeably affected by the outliers. They ranged from —2.861 to
—5.236.

13.  The equation becomes linear upon taking the log of both sides:
InW = Bo+ B1InL, where Bo=Inaand By =h.

15. (a) A physical law.

(b) It would be better to redo the experiment. If the results of an experiment violate a physical law, then something
was wrong with the experiment, and you can’t fix it by transforming variables.
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Supplementary Exercisesfor Chapter 7

1. (@) x=1.48, y=1.466, SN (xi—X)2=0.628, SN ,(yi—Yy)?=0.65612,
S i(xi—X)(yi—y) =0.6386, n=5.

~ n X (Vi —V ~ ~
By = z'—g(nx' (Xix)_Q;)Z Y) _ 1.016879 and fo = J— B1X = —0.038981.
i=1

(b) 0

(c) The molar absorption coefficient M.

(d) r2 = zn[i%(_l(x‘x)_fz)gy‘ (—yy)];)z —0.989726, s = \/ 1-r9 Einﬂz(y‘ ~9)° _ 0.0474028,
i=1\"N i=1\J1— -

S; =S$ L + x = 0.0910319
P "Yn T sLai-x)2 '
The null and alternate hypotheses are Hp: o = 0 versus Hi: o # 0.
There are n — 2 = 3 degrees of freedom. t = (—0.038981 — 0)/0.0910319 = —0.428.

Since the alternate hypothesis is of the form Bo # b, the P-value is the sum of the areas to the right of t = 0.428
and to the left of t = —0.428.

From thet table, 0.50 < P < 0.80. A computer package gives P = 0.698.
The data are consistent with the Beer-Lambert law.

100
3. (a)

90} *
% o :
70

60

50

4910 50 60 70 80 90 100

(b) X =71.101695, y=70.711864, S ,(xi—X)2 = 10505.389831, " ,(yi—)? = 10616.101695,
50, (X —X)(Yi —¥) = —7308.271186, n=59.

~ n XV —V ~ ~
B = Z:%g‘xl (xiX)—QQ)Z Y) _ _0.695669 and Bo = J— B1X = 120.175090.
i=

Tit+1 =120.175090 — 0.695669T;.
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(©r= zn[i%(_l(x‘x)_fz)gy‘ (_y_y)]zy)z —0.478908, s = \/ a-r9 Einﬂz(y‘ =9 _ g 51499,
=1\ i=1\)1 -

-5 _0.096116.

% n 2
VLX)
There are n — 2 = 57 degrees of freedom. ts7, oo5 =~ 2.002.
Therefore a 95% confidence interval for B is —0.695669 + 2.002(0.096116), or (—0.888,—0.503).

(d) § = 120.175090 — 0.695669(70) = 71.4783 minutes.

_\2
(6) y=171.4783,sp = s\/ = + =%~ _ 1.286920.

N yili(xi—X)?
There are 59 — 2 = 57 degrees of freedom. ts7 o1 ~ 2.394.
Therefore a 98% confidence interval is 71.4783 4 2.394(1.286920), or (68.40, 74.56).

()9 = 714783, 5,00 = 51 |14 £+ — =" _ 9935000
y— . 1y Opred — n ZP:l(Xi—Y)Z_ . .

ts7,.005 ~ 2.6649. A 95% prediction interval is 71.4783 + 2.6649(9.935200) or (45.00, 97.95).

5.(a) X=50, y=47.909091, T",(xi—X)2=11000, T",(y;—Y)?=9768.909091,
Sii(xi —X)(yi—y) = 10360, n=11.
By = 2= X0 -Y)

ST X 0.941818 and Bo =V — B1X = 0.818182.
1=

(b) r2 = zn[z%(_l(xix)_;z)ﬁyi (_yy)];)z — 0.998805, s = \/ 1-r9 Ein=12(yi =9 _ 1 138846,
i=1\M i=1\1— -

=0.818182, s5 =s4/-+ ——+——= = 0.642396.
Po o s\/n %2

The null and alternate hypotheses are Ho: Bo = 0 versus Hy: o # 0.

There are 11 — 2 = 9 degrees of freedom. t = (0.818182 — 0) /0.642396 = 1.274.

Since the alternate hypothesis is of the form Bo # b, the P-value is the sum of the areas to the right of t = 1.274
and to the left of t = —1.274.

From thet table, 0.20 < P < 0.50. A computer package gives P = 0.235.
It is plausible that 3o = 0.

(c) The null and alternate hypotheses are Ho: 31 = 1 versus Hy : B1 # 1.
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B1=0.941818, s, = ————__ —0.010858.

P /i —%)2
There are 11 — 2 = 9 degrees of freedom. t = (0.941818 — 1) /0.010858 = —5.358.

Since the alternate hypothesis is of the form 31 # b, the P-value is the sum of the areas to the right of t = 5.358
and to the left of t = —5.358.

From the t table, P < 0.001. A computer package gives P = 0.00046.
We can conclude that 31 # 1.

(d) Yes, since we can conclude that 31 # 1, we can conclude that the machine is out of calibration.

Since two coefficients were tested, some may wish to apply the Bonferroni correction, and multiply the P-value
for 31 by 2. The evidence that 31 # 1 is still conclusive.

(€) x=20, §=Bo+B1(20) = 19.65455.

1 _v\2
Sp=584/—+ [1()(7)()_2 = 0.47331. There are 9 degrees of freedom. tg o5 = 2.262.
n YiLa(xi—X)

Therefore a 95% confidence interval for the mean response is 19.65455 + 2.262(0.47331),
or (18.58, 20.73).

(f) x=80, §=Bo+ P1(80) = 76.163636.

=Y
Sg=s } + n(xix)_z = 0.47331. There are 9 degrees of freedom. tg o5 = 2.262.
n it (Xxi—%)

Therefore a 95% confidence interval for the mean response is 76.163636 + 2.262(0.47331),
or (75.09, 77.23).

(9) No, when the true value is 20, the result of part (e) shows that a 95% confidence interval for the mean of the
measured values is (18.58, 20.73). Therefore it is plausible that the mean measurement will be 20, so that the
machine is in calibration.

7. (a) X = 18.142857, y=0.175143, SI_,(xi—X)? =418.214286, S ,(yi—Yy)? = 0.0829362,
Sii(xi —X)(yi—y) = 3.080714, n=14.

~ n XYV —V ~ ~
Bl = z'=§(nx' (X_X) %2 Y) _ 0.00736635 and o = J — B1X = 0.0414962.
i=1\M

y = 0.0414962 + 0.00736635x

n YA _r2\yn L _v)2

(b) r2 = zn[ii&l(x'x)z’gr(,y' (y-y)]y)Z —0.273628, s= \/ Gl )§'=12(y' Y)” _ 0.0708535.
i=1\M T i=1\1 -

B =0.00736635, 55 = S 5 = 0.00346467.
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There are 14 — 2 = 12 degrees of freedom. t1o go5 = 2.179.
Therefore a 95% confidence interval for the slope is 0.00736635+2.179(0.00346467), or (—0.00018, 0.01492).

(€) x=20, §=Bo+B1(20) =0.188823.

2
sy= s/ F+ <% _0.0199997.
n isi(Xi—X)

There are 12 degrees of freedom. t5 o5 = 2.179.

Therefore a 95% confidence interval for the mean response is 0.188823 4+ 2.179(0.0199997),
or (0.145, 0.232).

(d) x =20, §=Po+ P(20) = 0.188823.

1 (x—x)2
Spred =S4/ 14+ -+ ————5 =0.073622.
i \/ N yiLi(xi—%)?

There are 12 degrees of freedom. ty5 o5 = 1.782.
Therefore a 90% prediction interval is 0.188823 + 1.782(0.073622), or (0.0576, 0.320).

9. (@) Iny = Bo+ B1Inx, where Bo = Ink and By = .

(b) Let uj = Inx; and let vi = Iny;.
U= 1.755803, v = —0.563989, T, (uj — )2 = 0.376685, S_,;(vi—V)?=0.160487,
S i(ui—T)(vi —V) = 0.244969, n=5.
5 _ SimUi—mvi—) 3 3
Br= === —— =0.650328 and 3o = V— 3,0 = —1.705838.
Yicg(Ui—T)
The least-squares line is Iny = —1.705838 + 0.650328 Inx.
Therefore F = 0.650328 and k = e~1795838 — 0,18162.

(c) The null and alternate hypotheses are Ho: r = 0.5 versus Hy : r #£ 0.5.
'=0.650328, s =0.0198005, s = % =0.0322616.
Yima(Ui—T)2
There are 5 — 2 = 3 degrees of freedom. t = (0.650328 — 0.5)/0.0322616 = 4.660.

Since the alternate hypothesis is of the form r # ro, the P-value is the sum of the areas to the right of t = 4.660
and to the left of t = —4.660.

From thet table, 0.01 < P < 0.02. A computer package gives P = 0.019.
We can conclude that r # 0.5.

11. (a) X = 2812.130435,y = 612.739130, S, (xi —X)? = 335069724.6, S, (yi —Y)? = 18441216.4,
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ST (X — %) (vi — y) = 32838847.8.
BL Y (X = X)(yi —Y)
L=

S (xi—X)?

The least-squares line is y = 337.133 4 0.098x.

= 0.098006 and Po = ¥ — P1X = 337.133439.

(b) 3000y

2000

Residual
=
o
3
=) 3

&4
-1000

_20000 500 1000 1500 2000
Fitted Value

(c) Let u; = Inx; and let v; = Inyj;.
U= 6.776864,V = 5.089504, T, (Ui — )% = 76.576108, S ,(vi—V)2=78.642836,
Y1 (Ui —T)(vi — V) = 62.773323.

—~ n P A YAV v/ —~ —~
BL= 2'—;“' (u_“) (;')2 Y) _ 0.819751 and Bo = v— Byl = —0.465835.
i=1\Y1

The least-squares line is Iny = —0.466 + 0.820Inx.

(d)

O B N

Residual

4
Fitted Value

(e) Let u; = Inx; and let v; = Inyj;.

x = 3000, 50 u = Inx = In3000, and ¥ = Bo + B1(In3000) = 6.09739080.

1 (u—1)2
Spred = $4 [ 1+ =+ o= = 1.17317089.
e \/ N YL (ui—0)?

There are 21 degrees of freedom. to1 o5 = 2.080.

Therefore a 95% prediction interval for v = Iny is 6.09739080 + 2.080(1.17317089), or (3.657195, 8.537586).
A 95% prediction interval for y is (e3657195 ¢8.537586) qor (38.75,5103.01).

13. (a) X = 225,y = 86.48333, T, (xi —X)2 = 37500, SI,(yi—Yy)?=513.116667,
Sii(Xi —X)(yi—y) =4370, n=12.



SUPPLEMENTARY EXERCISES FOR CHAPTER 7 187

B, = 2l —X)0i—9)

Yig(xi —%)?

=0.116533 and o = ¥ — P1X = 60.263333.

A-r35Li(yi-y)?
n—2 '

The estimate of a2 is s2 =

2 — [FLi(i —R) i~V
Yima(Xi —X)2 31 (Vi—Y)

> = 0.992466, s? = 0.386600.

(b) The null and alternate hypotheses are Hp: 3o = 0 versus Hi: g # 0.

=/s2=0.621772. =60.263333, s; = —+————— =0.744397.
s=Vs Po % s\/ 0 S

There are 12 — 2 = 10 degrees of freedom. t = (60.263333 — 0)/0.744397 = 80.956.

Since the alternate hypothesis is of the form 3¢ # b, the P-value is the sum of the areas to the right of t = 80.956
and to the left of t = —80.956.

From the t table, P < 0.001. A computer package gives P = 2.0 x 10~
We can conclude that g # 0.

(c) The null and alternate hypotheses are Hp: 31 = 0 versus Hi : 1 # 0.
~ S
s=1/s2=0.621772. PB1=0.116533, T T 0.0032108.
Z|=1(XI X)
There are 12 — 2 = 10 degrees of freedom. t = (0.116533 — 0) /0.0032108 = 36.294.
Since the alternate hypothesis is of the form 31 # b, the P-value is the sum of the areas to the right of t = 36.294
and to the left of t = —36.294.
From the t table, P < 0.001. A computer package gives P = 6.0 x 10~%2,

We can conclude that 3; # 0.

(d) '

05

Residual

The linear model appears to be appropriate.

-0.5)

80 85 90 9%
Fitted Value

(e) BL=0.116533, s = 0.0032108.

There are n — 2 = 10 degrees of freedom. t1g o5 = 2.228.
Therefore a 95% confidence interval for the slope is 0.116533 + 2.228(0.0032108), or (0.10938, 0.12369).
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(f) x =225, §=Po+ P1(225) = 86.483333.

1 (x—X)?
Sg =54/ -+ =—————— = 0.179490.
’ \/n YiL1(Xi —X)?
There are 10 degrees of freedom. tyg o5 = 2.228.

Therefore a 95% confidence interval for the mean response is 86.483333 4 2.228(0.179490),
or (86.083, 86.883).

(@) x =225, §= o+ P1(225) = 86.483333.

1 (x—x)2
Spr. 14+ -+ ————=5 =0.647160.
e \/ S (i —%)?

There are 10 degrees of freedom. tyg o5 = 2.228.
Therefore a 95% prediction interval is 86.483333 + 2.228(0.647160), or (85.041, 87.925).

15.  (ii). The standard deviation s¢ is not given in the output. To compute sg, the quantity 3, (x; —X)2 must be
known.

17. () If f =1/2then 1/f = 2. The estimate is T = 145.736 — 0.05180(2) = 145.63.
(b) Yes. r = —y/R-Sq = —0.988. Note that r is negative because the slope of the least-squares line is negative.

(c) If f =1then1/f = 1. The estimate is T = 145.736 — 0.05180(1) = 145.68.

19. (a) We need to minimize the sum of squares S = 3 (yi —[A3xi)2.

We take the derivative with respect to [3 and set it equal to 0, obtaining —2 5 Xi(y; Bx )=
Then ¥ xiyi — [3zx2 0,50B= S XiYi/ 3 X2

(b) Let ¢ = xi/ 3 2. Then B = zc.y.,socr2 5202 =02y x2/(3x2)2 =02/ 3 X2,

21.  From the answer to Exercise 20, we know that S, (xi —X) =0, Y], X(x; —X) =0, and
TiLaXi(xi—X) = ¥iLy(xi — %) Now

zl[__ Yo 1XIXI__X)X)2 i
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= ; [% - ;((7)7)] (Bo+ B1xi)

B Xi YL X(Xi —X) ¥ i1 XiX(Xi — X)
- Zl th Zl ~Po o ix.—x P z,ll(x,—x)z
= Po+Px-0-B X4zz'| 11)EX(IXI_ X)Xz)

= PBo+PBX—0—BaX

= Po

23.

1 xi=x%) 1%,

no Z| (Xi_7)2:| °

1 2% (=% o 3a(i=%? ] 5
Nz n 3l (x—%)?2 o [ZLll(Xi —7)2]2] ?
— C i_zz ZP:;L(Xi—Y) +72 Z?:l(xi—Y)z ] 2

2 n
% T 2

=& T2 T 022 )
1 . x X2

R ER zh(xi—x)Z]“z

_ 1 X ]02

B n Z| 1( )2
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Chapter 8
Section 8.1
1. (a) ¥=8.2407 — 0.10826(10) — 0.0039249(50) = 6.9619 miles per gallon.
(b) By 0.0039249(10) = 0.03925 miles per gallon.

(c) By 0.10826(5) = 0.5413 miles per gallon.

3. 05

Residual

There is no obvious pattern to the residual
plot, so the linear model appears to fit well.

6
Fitted Value

5. (a) §=56.145—9.046(3) — 33.421(1.5) +0.243(20) — 0.5963(3)(1.5) —0.0394(3) (20) +0.6022(1.5)(20) +0.6901(32) -+
11.7244(1.5%) — 0.0097(20?) = 25.465.

(b) No, the predicted change depends on the values of the other independent variables, because of the interaction
terms.

(c) R2 = SSR/SST = (SST — SSE)/SST = (6777.5 — 209.55)/6777.5 = 0.9691.

(d) There are 9 degrees of freedom for regression and 27 — 9 — 1 = 17 degrees of freedom for error.
SSR/9  (SST—SSE)/9
Fo17 = =
SSE/17 SSE/17
From the F table, P < 0.001. A computer package gives P = 4.6 x 10~1%,
The null hypothesis can be rejected.

=59.204.

7. (a) §= —0.21947 + 0.779(2.113) — 0.10827(0) + 1.3536(1.4) — 0.0013431(730) = 2.3411 liters
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(b) By 1.3536(0.05) = 0.06768 liters

(c) Nothing is wrong. In theory, the constant estimates FEV; for an individual whose values for the other variables
are all equal to zero. Since these values are outside the range of the data (e.g., no one has zero height), the
constant need not represent a realistic value for an actual person.

9. (a) = —1.7914 4 0.00026626(1500) + 9.8184(1.04) — 0.29982(17.5) = 3.572.
(b) By 9.8184(0.01) = 0.098184.

(c) Nothing is wrong. The constant estimates the pH for a pulp whose values for the other variables are all equal
to zero. Since these values are outside the range of the data (e.g., no pulp has zero density), the constant need
not represent a realistic value for an actual pulp.

(d) From the output, the confidence interval is (3.4207, 4.0496).
(e) From the output, the prediction interval is (2.2333, 3.9416).

(f) Pulp B. The standard deviation of its predicted pH (SE Fit) is smaller than that of Pulp A (0.1351 vs. 0.2510).

11. (a) t = —0.58762/0.2873 = —2.05.

(b) S5, satisfies the equation 4.30 = 1.5102/531, S 0.3512.

(©) ﬁz satisfies the equation —0.62 = [A32/0.3944, o) ﬁz = —0.2445.
(d)t=1.8233/0.3867 = 4.72.

(e) MSR =41.76/3 = 13.92.

(f) F = MSR/MSE = 13.92/0.76 = 18.316.

(g) SSE = 46.30 —41.76 = 4.54.

(h)3+6=9.

13. (a) ¥ = 267.53 — 1.5926(30) — 1.3897(35) — 1.0934(30) — 0.002658(30)(30) = 135.92°F
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(b) No. The change in the predicted flash point due to a change in acetic acid concentration depends on the butyric

(c) Yes. The predicted flash point will change by —1.3897(10) = —13.897°F.

15. (a) The residuals are the values e; = y; — ¥; for each i. They are shown in the following table.

(b) SSE = 58 , 62 = 40832.432, SST = ¥, (yi —y)2 = 1990600.

acid concentration as well, because of the interaction between these two variables.

Fitted Value Residual

X y y e=y-§y
138 5390 5399.17819 —9.17819
140 5610 5611.42732 —1.42732
146 5670 5546.73182 123.26818
148 5140 5291.35236 —151.35236
152 4480 4429.87200 50.12800
153 4130 4141.43494 —11.43494

(c) s> = SSE/(n— 3) = 13610.811

(d) R2 = 1 — SSE/SST = 0.979487

©

F=

SSR/2 _ (SST—SSE)/2

SSE/3

SSE/3

= 71.6257. There are 2 and 3 degrees of freedom.

(f) Yes. From the F table, 0.001 < P < 0.01. A computer package gives P = 0.0029. Since P < 0.05, the

17. (a) § = 1.18957 + 0.17326(0.5) + 0.17918(5.7) +0.17591(3.0) — 0.18393(4.1) = 2.0711.

hypothesis Hp: B1 = B2 = 0 can be rejected at the 5% level.

(b) 0.17918

(c) PP is more useful, because its P-value is small, while the P-value of CP is fairly large.

(d) The percent change in GDP would be expected to be larger in Sweden, because the coefficient of PP is negative.

19. (a)

Predictor
Constant
Time
Time?

Coef
—0.012167
0.043258
2.9205

StDev
0.01034
0.043186
0.038261

T
—1.1766
1.0017
76.33

P
0.278
0.350
0.000
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y = —0.012167 + 0.043258t + 2.9205t?

(b) ﬁz =2.9205, Sg, = 0.038261. There are n — 3 = 7 degrees of freedom.

t7 025 = 2.365. A 95% confidence interval is therefore 2.9205 4 2.365(0.038261), or (2.830, 3.011).

(c) Since a = 2[3,, the confidence limits for a 95% confidence interval for a are twice the limits of the confidence
interval for (32. Therefore a 95% confidence interval for a is (5.660, 6.022).

(d) Ro: t7 = —1.1766, P = 0.278, B1: t7 = 1.0017, P = 0.350, B,: t7 = 76.33, P = 0.000.
(e) No, the P-value of 0.278 is not small enough to reject the null hypothesis that g = 0.

(f) No, the P-value of 0.350 is not small enough to reject the null hypothesis that 1 = 0.

Section 8.2

1. (a) Predictor Coef StDev T P
Constant 6.3347 2.1740 2.9138 0.009
X1 1.2915 0.1392 9.2776 0.000

Bo differs from O (P = 0.009), B1 differs from O (P = 0.000).

(b) Predictor Coef StDev T P
Constant 53.964 8.7737 6.1506 0.000
X2 —0.9192 0.2821 —3.2580 0.004

Bo differs from O (P = 0.000), 1 differs from O (P = 0.004).

(c) Predictor Coef StDev T P
Constant 12.844 7.5139 1.7094 0.104
X1 1.2029 0.1707 7.0479 0.000
X2 —0.1682 0.1858 —0.90537 0.377

Bo may not differ from O (P = 0.104), (31 differs from 0 (P = 0.000), 32 may not differ from 0 (P = 0.377).

(d) The model in part (a) is the best. When both x; and x, are in the model, only the coefficient of x1 is significantly
different from 0. In addition, the value of R? is only slightly greater (0.819 vs. 0.811) for the model containing
both x; and x, than for the model containing x; alone.
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3. (a) Plot (i) came from Engineer B, and plot (ii) came from Engineer A. We know this because the variables x; and
X2 are both significantly different from 0 for Engineer A but not for Engineer B. Therefore Engineer B is the
one who designed the experiment to have the dependent variables nearly collinear.

(b) Engineer A’s experiment produced the more reliable results. In Engineer B’s experiment, the two dependent
variables are nearly collinear.

5. (a) For Ry < 4, the least squares line is R, = 1.233 + 0.264R1. For Ry > 4, the least squares line is R, = —0.190 +
0.710R;.

(b) The relationship is clearly non-linear when Ry < 4.

Quadratic Model

Predictor Coef StDev T P

Constant 1.2840 0.26454 4.8536 0.000

R1 0.21661 0.23558 0.91947 0.368

R% 0.0090189 0.044984 0.20049 0.843

Cubic Model

Predictor Coef StDev T P

Constant —1.8396 0.56292 —3.2680 0.004

R1 4.4987 0.75218 5.9809 0.000

Rf —1.7709 0.30789 —5.7518 0.000

Rf 0.22904 0.039454 5.8053 0.000

Quartic Model

Predictor Coef StDev T P

Constant —2.6714 2.0117 —1.3279 0.200

R1 6.0208 3.6106 1.6675 0.112

Rf —2.7520 2.2957 —1.1988 0.245

Rf 0.49423 0.61599 0.80234 0.432

R‘l‘ —0.02558 0.05930 —0.43143 0.671

Quadratic Model Cubic Model Quartic Model
() o5 ‘ 05 ‘ ‘ 05 : :
E ’ . E
2.0 : § 0 ; v 2.0 :
X . 2 ) x
. x
035 25 05 15 2 25 05 15

2 . 2
Fitted Value Fitted Value Fitted Value
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(d) 250 w w ]

200

150

4 .
Ry The correlation coefficient between R$ and R}
100 is 0.997.

50

(e) R$ and R are nearly collinear.

(f) The cubic model is best. The quadratic is inappropriate because the residual plot exhibits a pattern. The residual
plots for both the cubic and quartic models look good, however, there is no reason to include R‘l‘ in the model
since it merely confounds the effect of R3.

Section 8.3

1. (a) False. There are usually several models that are about equally good.
(b) True.
(c) False. Model selection methods can suggest models that fit the data well.

(d) True.

3. (V). X3, x1x2, and x1x3 all have large P-values and thus may not contribute significantly to the fit.

5. (i). Rest, Light*Rest, and Sit*Rest all have large P-values and thus may not contribute significantly to the fit.

7. The four-variable model with the highest value of R? has a lower R? than the three-variable model with the
highest value of R?. This is impossible.
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9. (a) SSEqu = 7.7302, SSEeiuced = 7.7716, N=165, p=7, k=4

SSEreduced - SSEfuII)/(p - k)

_(
F= SSEfu”/(n —pP—- 1)

= 0.2803.

(b) 3 degrees of freedom in the numerator and 157 in the denominator.
(c) P > 0.10 (a computer package gives P = 0.840). The reduced model is plausible.

(d) This is not correct. It is possible for a group of variables to be fairly strongly related to an independent variable,
even though none of the variables individually is strongly related.

(e) No mistake. Ify is the dependent variable, then the total sum of squares is 5 (yi —y)2. This quantity does not
involve the independent variables.

11. (a) Predictor Coef StDev T P
Constant 0.087324 0.16403 0.53237 0.597
X 0.52203 0.055003 9.4909 0.000
x? —0.02333 0.0043235 —5.396 0.000
(b)  Predictor Coef StDev T P
Constant 0.19878 0.11677 1.7023 0.096
Inx 1.2066 0.068272 17.673 0.000
Quadratic Model Log Model
(© 1 ‘ ‘ ‘ 1 ‘
05 ) 05
E ST E :
% 0 e % 0 o :
[ L (2 KR
-05 -0.5
o 2 4 o 2 4
Fitted Value Fitted Value
Neither residual plot reveals gross violations of assumptions.
(d) Quadratic Model Log Model
X Prediction Prediction
3.0 1.44 1.52
5.0 2.11 2.14
7.0 2.60 2.55

9.0 2.90 2.85
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(e) The F-test cannot be used. The F-test can only be used when one model is formed by dropping one or more
independent variables from another model.

(f) The predictions of the two models do not differ much. The log model has only one independent variable instead
of two, which is an advantage.

13. (a) Predictor
Constant
X

(b)  Predictor
Constant
X

X2

(©

Coef StDev T
37.989 53.502 0.71004
1.0774 0.041608 25.894

Coef StDev
—253.45 132.93
1.592 0.22215

—0.00020052 0.000085328

Linear Model

~esiuuai

50~
500

1000 1500 2000

‘ Quadratic Model ‘

Fitted Value

@ 150
100
50

0

Resiaual

=50/ «

-100

-150]

.

500

1000

1500 2000 2500
Fitted Value

0.487
0.000

T
—1.9067

7.1665
—2.3499

0.074
0.000
0.031

(e) The quadratic model seems more appropriate. The P-value for the quadratic term is fairly small (0.031), and
the residual plot for the quadratic model exhibits less pattern. (There are a couple of points somewhat detached
from the rest of the plot, however.)
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15.

17.

(f) 1683.5

(9) (1634.7,1732.2)

(@) Predictor
Constant
X1
X2

(b) Predictor
Constant
X1

(c) Predictor
Constant
X2

Coef
25.613
0.18387
—0.015878

Coef
14.444
0.17334

Coef
40.370
—0.015747

StDev T
10.424 2.4572
0.12353 1.4885

0.0040542 —3.9164

StDev T

0.044
0.180
0.006

P

16.754 0.86215 0.414
0.20637 0.83993 0.425

StDev T
3.4545 11.686
0.0043503 -3.6197

p
0.000
0.007

(d) The model containing x» as the only independent variable is best. There is no evidence that the coefficient of

X1 differs from 0

The model y = Bo+ B1X2 + € is a good one. One way to see this is to compare the fit of this model to the full
quadratic model. The ANOVA table for the full model is

Source

Regression
Residual Error

Total

DF SS MS

5 4.1007 0.82013
9 3.9241 0.43601

14 8.0248

The ANOVA table for the model y = Bo + B1x2 + € is

Source

Regression
Residual Error

Total

DF SS MS

1 2.7636 2.7636

13 5.2612 0.40471
14 8.0248

F
1.881

F
6.8285

p
0.193

p
0.021

From these two tables, the F statistic for testing the plausibility of the reduced model is

(5.2612 —3.9241) /(5—1)

3.9241/9

The null distribution is F49, so P > 0.10 (a computer package gives P = 0.573). The large P-value indicates
that the reduced model is plausible.

= 0.7667.
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Supplementary Exercisesfor Chapter 8

1. (a) ¥ = 46.802 — 130.11(0.15) — 807.10(0.01) + 3580.5(0.15)(0.01) = 24.6%.

(b) By 130.11(0.05) — 3580.5(0.006)(0.05) = 5.43%.

(c) No, we need to know the oxygen content, because of the interaction term.

3. (a) ﬁo satisfies the equation 0.59 = [A30/0.3501, S0 [30 =0.207.

(b) S5, satisfies the equation 2.31 = 1.8515/551, S 0.8015.

(C) t =2.7241/0.7124 = 3.82.

(d) s = v/MSE = v/1.44 = 1.200.

(e) There are 2 independent variables in the model, so there are 2 degrees of freedom for regression.

(f) SSR = SST — SSE = 104.09 — 17.28 = 86.81.

(g) MSR = 86.81/2 = 43.405.

(h) F = MSR/MSE = 43.405/1.44 = 30.14.

(i)2+12=14.
5.(a) Predictor Coef StDev
Constant 10.84 0.2749
Speed —0.073851 0.023379
Pause —0.12743 0.013934
Speed? 0.0011098 0.00048887
Pause? 0.0016736 0.00024304
Speed-Pause —0.00024272 0.00027719

S =0.33205 R-sq =

Analysis of Variance

Source DF
Regression 5
Residual Error 24
Total 29

T
39.432
—3.1589
—9.1456
2.2702
6.8861
—0.87563

92.2% R-sg(adj) = 90.6%

SS MS
31.304 6.2608
2.6462 0.11026

33.95

F
56.783

P
0.000
0.004
0.000
0.032
0.000
0.390

0.000
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(b) We drop the interaction term Speed-Pause.

(©

(d)

Comparing this model with the one in part (a), F124 =

Predictor Coef StDev T P
Constant 10.967 0.23213 47.246 0.000
Speed —0.079919 0.022223 —3.5961 0.001
Pause —0.13253 0.01260 —10.518 0.000
Speed? 0.0011098 0.00048658 2.2809 0.031
Pause? 0.0016736 0.0002419 6.9185 0.000

S =0.33050 R-sq = 92.0% R-sq(adj) = 90.7%

Analysis of Variance

Source DF SS MS F P
Regression 4 31.22 7.8049 71.454 0.000
Residual Error 25 2.7307 0.10923

Total 29 33.95

(2.7307 — 2.6462) /(5 — 4)

2.6462/24

puter package gives P = 0.390 (the same as the P-value for the dropped variable).

Residual

1

=0.77,P > 0.10. A com-

05 '
0 There is a some suggestion of heteroscedas-
A e ticity, but it is hard to be sure without more
B ’ data.
-05 o
7 8 9 1
Fitted Value
Predictor Coef StDev T P
Constant 9.9601 0.21842 45.601 0.000
Pause -0.13253 0.020545 -6.4507 0.000
Pause? 0.0016736 0.00039442 4.2431 0.000
S =0.53888 R-sq =76.9% R-sq(adj) = 75.2%
Analysis of Variance
Source DF SS MS F P
Regression 2 26.11 13.055 44.957 0.000
Residual Error 27 7.8405 0.29039
Total 29 33.95

Comparing this model with the one in part (a), Fz24 =

computer package gives P = 7.3 x 1076,

(7.8405 — 2.6462) /(5 — 2)

=15.70, P < 0.001. A

2.6462/24
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Vars

OB WwWNDNREPFE

R-Sq R-Sq(ad))

61.5
60.0
76.9
74.9
90.3
87.8
92.0
90.5
92.2

60.1
58.6
75.2
73.0
89.2
86.4
90.7
89.0
90.6

C-p
92.5
97.0
47.1
53.3

7.9
15.5
4.8
9.2
6.0

S
0.68318
0.69600
0.53888
0.56198
0.35621
0.39903
0.33050
0.35858
0.33205

o ® ® T WV

X X X

Xowe o o

XX X X X X X

N ® DT W»”

N w S @ 0

X

X X X X X

D »w & U *xO ® T W

X

(f) The model containing the dependent variables Speed, Pause, Speed? and Pause? has both the lowest value of

Cp and the largest value of adjusted R2.

Linear Model

Residual
o

%o

20

200

300

Fitted \/alie

Quadratic Model

400

10

Residual
o

-10

100 200 300

Fitted Value

400

The residual plot shows an obvious curved
pattern, so the linear model is not appropri-

ate.

There is no obvious pattern to the residual
plot, so the quadratic model appears to fit

well.



202 CHAPTER 8

Cubic Model
15 :

10

. ‘. There is no obvious pattern to the residual
plot, so the cubic model appears to fit well.

Residual
o

-10

1% 100 _ 200 300 400
Fitted Value

9. (a) Under model 1, the prediction is —320.59 + 0.37820(1500) — 0.16047(400) = 182.52.
Under model 2, the prediction is —380.1 + 0.41641(1500) — 0.5198(150) = 166.55.
Under model 3, the prediction is —301.8 + 0.3660(1500) — 0.2106(400) + 0.164(150) = 187.56.

(b) Under model 1, the prediction is —320.59 + 0.37820(1600) — 0.16047(300) = 236.39.
Under model 2, the prediction is —380.1 + 0.41641(1600) — 0.5198(100) = 234.18.
Under model 3, the prediction is —301.8 + 0.3660(1600) — 0.2106(300) + 0.164(100) = 237.02.

(c) Under model 1, the prediction is —320.59 + 0.37820(1400) — 0.16047(200) = 176.80.
Under model 2, the prediction is —380.1 + 0.41641(1400) — 0.5198(75) = 163.89.
Under model 3, the prediction is —301.8 + 0.3660(1400) — 0.2106(200) + 0.164(75) = 180.78.

(d) (iv). The output does not provide much to choose from between the two-variable models. In the three-variable
model, none of the coefficients are significantly different from 0, even though they were significant in the
two-variable models. This suggest collinearity.

11. (a) Linear Model

Predictor Coef StDev T P
Constant 40.751 5.4533 7.4728 0.000
Hardwood 0.54013 0.61141 0.88341 0.389

S=12.308 R-sq = 4.2% R-sq(adj) = —1.2%

Analysis of Variance
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Source DF

Regression 1 118.21
Residual Error 18 2726.5
Total 19 2844.8
Quadratic Model

Predictor Coef
Constant 12.683
Hardwood 10.067
Hardwood? —0.56928
S=5.3242 R-sq = 83.1%
Analysis of Variance

Source DF

Regression 2 2362.9
Residual Error 17 481.90
Total 19 2844.8
Cubic Model

Predictor Coef
Constant 27.937
Hardwood 0.48749
Hardwood? 0.85104
Hardwood? —0.057254

S =2.6836 R-sgq = 95.9%
Analysis of Variance

Source DF

Regression 3 2729.5
Residual Error 16 115.23
Total 19 2844.8
Quartic Model

Predictor Coef
Constant 30.368
Hardwood —1.7962
Hardwood? 1.4211
Hardwood?® —0.10878
Hardwood* 0.0015256
S$=2.7299 R-sq = 96.1%
Analysis of Variance

Source DF

Regression 4 2733
Residual Error 15 111.78
Total 19 2844.8

The values of SSE and their degrees of freedom for models of degrees 1, 2, 3, and 4 are:

MS
118.21 0.7804
151.47

F
1

StDev T
3.9388 3.2199
1.1028 9.1287

0.063974 —8.8986

R-sq(adj) = 81.1%

MS F
1181.4 41.678
28.347

StDev T
2.9175 9.5755
1.453 0.3355
0.20165 4.2204
0.0080239 —7.1354

R-sq(adj) = 95.2%

MS F
909.84 126.34
7.2018

StDev T
4.6469 6.5351
3.6697 —0.48946
0.8632 1.6463

0.076229 —1.4271
0.0022438 0.67989
R-sq(adj) = 95.0%
MS F

683.24 91.683
7.4522

p
0.38866

0.005
0.000
0.000

P
0.000

0.000
0.742
0.001
0.000

0.000

P
0.000
0.632
0.120
0.174
0.507

P
0.00
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Linear 18 2726.55
Quadratic 17  481.90
Cubic 16  115.23
Quartic 15 111.78

(2726.55 — 481.90) /(18 — 17)

To compare quadratic vs. linear, Fy 17 = 481.90/17 =79.185.
P ~ 0. A computer package gives P = 8.3 x 1078,

. . _ (481.90-115.23)/(17—-16)
To compare cubic vs. quadratic, Fy 16 = 115.23/16 =50.913.
P = 0. A computer package gives P = 2.4 x 1076,
To compare quartic vs. cubic, Fy 15 = (11523 111.78) /(16 — 15) =0.463.

111.78/15
P > 0.10. A computer package gives P = 0.507.

The cubic model is selected by this procedure.

(b) The cubic model is y = 27.937 4 0.48749x + 0.85104x2 — 0.057254x3. The estimate y is maximized when
dy/dx = 0. dy/dx = 0.48749+ 1.70208x — 0.171762x2. Therefore x = 10.188 (x = —0.2786 is a spurious

root).

13. (a) Let y; represent the lifetime of the sponsor’s paint, y, represent the lifetime of the competitor’s paint, x1 repre-

(b) Substitute x; = 26.1, xo = 68.9, and x3 = 13.3 to obtain ¥; = 13.83 and y> = 13.90.

15. (a)

(b)

sent January temperature, x» represent July temperature, and x3 represent Precipitation.

Then one good model for y1 is y1 = —4.2342 + 0.79037x1 + 0.20554x, — 0.082363x3 — 0.0079983x1x2 —

0.0018349x2.

A good model for y; is y» = 6.8544 4 0.58898x1 + 0.054759x, — 0.15058x3— 0.0046519x1x2 + 0.0019029x1X3 —

0.0035069x2.

Linear Model

Predictor Coef StDev T P
Constant 0.25317 0.0065217 38.819 0.000
X —0.041561 0.040281 —1.0318 0.320
Quadratic Model

Predictor Coef StDev T P
Constant 0.21995 0.0038434 57.23 0.000
X 0.58931 0.06146 9.5886 0.000

x2 —2.2679 0.2155 —10.524 0.000
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(d)

Cubic Model

Predictor Coef
Constant 0.22514
X 0.41105
x2 —0.74651
x3 —3.6728
Quartic Model

Predictor Coef
Constant 0.23152
X 0.10911
x2 3.4544
x3 —26.022
x4 40.157

StDev
0.0068959
0.20576
1.6887
4.043

StDev
0.013498
0.58342
7.7602
40.45
72.293

1
32.648
1.9977

—0.44206

—0.90843

1
17.152
0.18702
0.44515
—0.64333
0.55548

p
0.000
0.069
0.666
0.382

p
0.000
0.855
0.665
0.533
0.590

(e) The quadratic model. The coefficient of x2 in the cubic model is not significantly different from 0. Neither is

the coefficient of x* in the quartic model.

(f) § = 0.21995 + 0.58931(0.12) — 2.2679(0.122) = 0.258

17. (a)

Predictor Coef
Constant —0.093765
X1 0.63318
X2 2.5095
x2 5.318
x% —0.3214
X1X2 0.15209
Analysis of Variance
Source DF
Regression 5
Residual Error 10
Total 15

StDev
0.092621
2.2088
0.30151
8.2231
0.17396
1.5778

SS
20.349
0.045513
20.394

T
—1.0123
0.28666
8.3233
0.64672
—1.8475
0.09639

MS
4.0698
0.0045513

P
0.335
0.780
0.000
0.532
0.094
0.925

F
894.19

p
0.000

(b) The model containing the variables x1, X2, and x% is a good one. Here are the coefficients along with their

standard deviations, followed by the analysis of variance table.

Predictor Coef StDev T P
Constant —0.088618 0.068181 —1.2997 0.218
X1 2.1282 0.30057 7.0805 0.000
X2 2.4079 0.13985 17.218 0.000
x% —0.27994 0.059211 —4.7279 0.000

Analysis of Variance
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Source
Regression

Residual Error

Total

DF

3

12
15

SS
20.346

0.048329

20.394

CHAPTER 8
MS F P
6.782 1683.9 0.000
0.0040275

The F statistic for comparing this model to the full quadratic model is

(0.048329 — 0.045513) /(12 — 10)

10 =

0.045513/10

=0.309, P > 0.10,

so it is reasonable to drop x2 and x1x, from the full quadratic model. All the remaining coefficients are signifi-
cantly different from 0, so it would not be reasonable to reduce the model further.

(c) The output from the MINITAB best subsets procedure is

Response is y

Vars R-Sq R-Sq(adj)
1 98.4 98.2
1 91.8 91.2
2 99.3 99.2
2 99.2 99.1
3 99.8 99.7
3 99.8 99.7
4 99.8 99.7
4 99.8 99.7
5 99.8 99.7

Mal lows

C

oA DDN

-p
61.
354.
20.
25.
2.

6

P OONNDE

.0

S
0.15470
0.34497
0.10316
0.11182

0.062169
0.063462
0.064354
0.064588
0.067463

= X
>x< N X
N [l
> N )N X
N X = X

>

X
X X X
X

X

X
X

X X X X X X X
X< X X X X

X

The model with the best adjusted R? (0.99716) contains the variables x», x%, and x%. This model is also the
model with the smallest value of Mallows’ Cj, (2.2). This is not the best model, since it contains x3 but not x;.
The model containing x1, X2, and x%, suggested in the answer to part (b), is better. Note that the adjusted R? for
the model in part (b) is 0.99704, which differs negligibly from that of the model with the largest adjusted R?

value.

19. (a) Predictor

Constant

t
t2

Coef
1.1623

0.059718
—0.00027482

StDev
0.17042
0.0088901

0.000069662

T P
6.8201  0.006
6.7174  0.007

—3.9450  0.029

(b) Let x be the time at which the reaction rate will be equal to 0.05. Then 0.059718 — 2(0.00027482)x = 0.05, so

x = 17.68 minutes.

(c) B1 = 0.059718, s

B, = 0.0088901.

There are 6 observations and 2 dependent variables, so there are 6 — 2 — 1 = 3 degrees of freedom for error.
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t3 025 = 3.182.
A 95% confidence interval is 0.059718 + 3.182(0.0088901), or (0.0314, 0.0880).

(d) The reaction rate is decreasing with time if 3, < 0. We therefore test Hp: 32 > 0 versus Hy: B2 < 0.
From the output, the test statistic for testing Ho: B2 = 0 versus Hy: B2 0 isist = —3.945.
The output gives P = 0.029, but this is the value for a two-tailed test.
For the one-tailed test, P = 0.029/2 = 0.0145.
It is reasonable to conclude that the reaction rate decreases with time.

21.  y= o+ PiX1+ Box2+ Paxixa +&.

23. (a) The 17-variable model containing the independent variables x1, X2, X3, Xg, X7, X8, X9, X11, X13, X14, X16, X18, X19,
X20, X21, X22, and xz3 has adjusted R? equal to 0.98446. The fitted model is

y = —1569.8—24.909x;+ 196.95x, + 8.8669x3 — 2.2359x¢
—0.077581x7+ 0.057329xg — 1.3057xg — 12.227X11 + 44.143X13
+4.1883%14+ 0.97071x16+ 74.775%X18+ 21.656X19 — 18.253%29
+82.591xX27 — 37.553%22 + 329.8X23

(b) The 8-variable model containing the independent variables X1, X2, Xs, X, X10, X11, X14, and X1 has Mallows’ C;
equal to 1.7. The fitted model is

y = —665.98 — 24.782x1+ 76.499x%2 + 121.96X5+ 0.024247xg+ 20.4X10 — 7.1313X11 + 2.4466X14 + 47.85%21

(c) Using a value of 0.15 for both a-to-enter and a-to-remove, the equation chosen by stepwise regression is
y =—927.72 4 142.40x5+ 0.081701x7 4 21.698X10+ 0.41270x16 + 45.672X>1.

(d) The 13-variable model below has adjusted R? equal to 0.95402. (There are also two 12-variable models whose
adjusted R? is only very slightly lower.)

z = 8663.2—313.31x3— 14.46xs+ 0.358x7—0.078746xs
+13.998%9 + 230.24x10 — 188.16X13+ 5.4133X14+ 1928.2%15
—8.2533x16+ 294.94X19+ 129.79x22 — 3020.7%23
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(e) The 2-variable model z = —1660.9 + 0.67152x7+ 134.28x10 has Mallows’ C,, equal to —4.0.

(f) Using a value of 0.15 for both a-to-enter and a-to-remove, the equation chosen by stepwise regression is
z=—-1660.9 + 0.67152x7+ 134.28x19

(9) The 17-variable model below has adjusted R? equal to 0.97783.

w = 700.56—21.701x2— 20.000x3+ 21.813x4 + 62.599x5+ 0.016156x7 — 0.012689xs
+1.1315x9+ 15.245x10+ 1.1103x11 — 20.523x13 — 90.189x15 — 0.77442x16+ 7.5559X19
+5.9163x20 — 7.5497X1 + 12.994X20 — 271.32X23

(h) The 13-variable model below has Mallows’ C,, equal to 8.0.

w = 567.06—23.582x,— 16.766x3+ 90.482x5+ 0.0082274x7 — 0.011004xg + 0.89554x9
+12.131x10 — 11.984x13 — 0.67302%16 + 11.097X19 + 4.6448X20+ 11.108X22 — 217.82X23

(i) Using a value of 0.15 for both a-to-enter and a-to-remove, the equation chosen by stepwise regression is
w = 130.92 — 28.085x2+ 113.49x5 + 0.16802xg — 0.20216X16+ 11.417x19+ 12.068X21 — 78.371x23.
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Section 9.1

1. (a) Source DF
Duration 4
Error 15
Total 19

SS
1.3280
0.7000
2.0280

(b) Yes. Fy 15 = 7.1143,0.001 < P < 0.01 (P = 0.002).

3. (a) Source DF
Treatment 4
Error 11
Total 15

SS
19.009
22.147
41.155

(b) No. Fy 11 = 2.3604, P > 0.10 (P = 0.117).

5. (a) Source DF

Site 3
Error a7
Total 50

SS
1.4498
10.723
12.173

(b) No. F3 47 = 2.1183, P > 0.10 (P = 0.111).

7. (a) Source DF

Group 3
Error 62
Total 65

SS
0.19218
2.1133
2.3055

(b) No. F3 62 = 1.8795, P > 0.10 (P = 0.142).

9. (a) Source D
Catalyst
Error
Total

cooonN T

SS
61.960
31.019
92.979

209
Chapter 9
MS F P
0.33200 7.1143 0.002
0.046667
MS F P
47522 2.3604 0.117
2.0133
MS F P
0.48327 2.1183 0.111
0.22815
MS F P
0.064062 1.8795 0.142
0.034085
MS F P
30.980 5.9926 0.037
5.1698

(b) Yes. Fz 6 = 5.9926,0.01 < P < 0.05 (P = 0.037).
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11.  No, F316 = 15.83, P < 0.001 (P ~ 4.8 x 1075).

13. (a) Source DF SS MS F P
Temperature 3 58.650 19.550 8.4914 0.001
Error 16 36.837 2.3023
Total 19 95.487

(b) Yes, F3 16 = 8.4914, 0.001 < P < 0.01 (P = 0.0013).

15. (a) From Exercise 13, MSE = 2.3023, s0 s = 1/2.3023 = 1.517.

(b) The MINITAB output for the power calculation is

Power and Sample Size
One-way ANOVA

Alpha = 0.05 Assumed standard deviation = 1.517 Number of Levels = 4

SS Sample Target Maximum
Means Size Power Actual Power Difference
2 18 0.9 0.912468 2

The sample size is for each level.

(c) The MINITAB output for the power calculation is

Power and Sample Size
One-way ANOVA

Alpha = 0.05 Assumed standard deviation = 2.2755 Number of Levels = 4

SS Sample Target Maximum
Means Size Power Actual Power Difference
2 38 0.9 0.902703 2

The sample size is for each level.
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17. (a) Source DF SS MS F P
Grade 3 1721.4 573.81 9.4431 0.000
Error 96 5833.4 60.765
Total 99 7554.9

(b) Yes, Fa 06 = 9.4431, P < 0.001 (P ~ 0).

19. (a) Source DF SS MS F P
Soil 2 2.1615 1.0808 5.6099 0.0104
Error 23 4.4309 0.19265
Total 25 6.5924

(b) Yes. Fz 23 = 5.6099, 0.01 < P < 0.05 (P = 0.0104).

Section 9.2

1. (a) Yes, Fs 5 = 46.64, P ~ 0.

(b) 96,605 = 5.63. The value of MSE is 0.00508. The 5% critical value is therefore 5.63,/0.00508 /2 = 0.284. Any
pair that differs by more than 0.284 can be concluded to be different. The following pairs meet this criterion:
AandB,AandC,AandD,AandE,BandC,Band D,BandE,BandF, D and F.

(€) te,.005/15 = 4.698 (the value obtained by interpolating is 4.958). The value of MSE is 0.00508. The 5% critical

value is therefore 4.698,/2(0.00508) /2 = 0.335. Any pair that differs by more than 0.335 may be concluded
to be different. The following pairs meet this criterion: A and B, Aand C, A and D, A and E, B and C, B and
D,BandE,BandF, DandF.

(d) The Tukey-Kramer method is more powerful, since its critical value is smaller (0.284 vs. 0.335).

(e) Either the Bonferroni or the Tukey-Kramer method can be used.

3. (8) MSE = 2.9659, Jj = 12 for all i. There are 7 comparisons to be made. Now tgg g25/7 = 2.754, so the 5% critical

value is 2.754,/2.9659(1/12 + 1/12) = 1.936. All the sample means of the non-control formulations differ
from the sample mean of the control formulation by more than this amount. Therefore we conclude at the 5%
level that all the non-control formulations differ from the control formulation.

(b) There are 7 comparisons to be made. We should use the Studentized range value g7 gg,_os. This value is notin the
table, so we will use g7 60,05 = 4.31, which is only slightly larger. The 5% critical value is 4.31,/2.9659/12 =
2.14. All of the non-control formulations differ from the sample mean of the control formulation by more than
this amount. Therefore we conclude at the 5% level that all the non-control formulations differ from the control
formulation.
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(c) The Bonferroni method is more powerful, because it is based on the actual number of comparisons being made,
which is 7. The Tukey-Kramer method is based on the largest number of comparisons that could be made,
which is (7)(8)/2 = 28.

5. (a) t16,.025/6 = 3-0083 (the value obtained by interpolating is 3.080). The value of MSE is 2.3023. The 5% critical

value is therefore 3.0083,/2(2.3023) /5 = 2.8869. We may conclude that the mean for 750°C differs from the
means for 850°C and 900°C, and that the mean for 800° differs from the mean for 900°C.

(b) 04,16,05 = 4.05. The value of MSE is 2.3023. The 5% critical value is therefore 4.05,/2.3023/5 = 2.75. We
may conclude that the mean for 750°C differs from the means for 850°C and 900°C, and that the mean for 800°
differs from the mean for 900°C.

(c) The Tukey-Kramer method is more powerful, because its critical value is smaller.

7. (3) t16,025/3 = 2.6730 (the value obtained by interpolating is 2.696). The value of MSE is 2.3023. The 5% critical

value is therefore 2.6730,/2(2.3023) /5 = 2.5651. We may conclude that the mean for 900°C differs from the
means for 750°C and 800°C.

(b) 04,16,05 = 4.05. The value of MSE is 2.3023. The 5% critical value is therefore 4.05,/2.3023/5 = 2.75. We
may conclude that the mean for 900°C differs from the means for 750°C and 800°C.

(c) The Bonferroni method is more powerful, because its critical value is smaller.

9. (a) ta7,005 = 2.012, MSE = 0.22815, the sample sizes are 16 and 9. The sample means are X1 = 1.255625,
X2 =1.756667. The 95% confidence interval is 0.501042 +2.012,/0.22815(1/16 + 1/9), or (0.1006,0.9015).

(b) The sample sizes are J; = 16, Jo =9, J3 = 14, J, = 12. MSE = 0.22815. We should use the Studentized
range value g4 47, 05. This value is not in the table, so we will use 04,4005 = 3.79, which is only slightly larger.
The values of q4.40,051/(MSE/2)(1/Ji +1/J;) are presented in the table on the left, and the values of the
differences |X;. — Yj.| are presented in the table on the right.

1 2 3 4 1 2 3 4
1 - 0.53336 0.46846 0.48884 1|10 0.50104 0.16223 0.18354
2 | 0.53336 - 0.54691 0.56446 2050104 O 0.33881 0.3175
3| 0.46846 0.54691 — 0.50358 310.16223 0.33881 O 0.02131
4 | 0.48884 0.56446 0.50358 — 410.18354 0.31750 0.02131 O

None of the differences exceeds its critical value, so we cannot conclude at the 5% level that any of the treatment
means differ.

11. (a) tg, 025 = 2.306, MSE = 1.3718. The sample means are X1 = 1.998 and X3 = 5.300. The sample sizes are J; =5
and Js = 3. The 95% confidence interval is therefore 3.302 -+ 2.306/1.3718(1/5 + 1/3), or (1.330,5.274).
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(b) The sample means are X1 = 1.998, X, = 3.0000, X3 = 5.300. The sample sizes are J; =5, J, = J3 = 3. The up-
per 5% point of the Studentized range is g3 g o5 = 4.04. The 5% critical value for X1 —X>| and for [X1 —X3| is
4.04,/(1.3718/2)(1/5+ 1/3) = 2.44, and the 5% critical value for X, —X3] is 4.04,/(1.3718/2)(1/3+1/3) =
2.73. Therefore means 1 and 3 differ at the 5% level.

13.(a) X =88.04, 1=4, J=5 MSTr=y! ,J(X;. —X_)?/(1—1) = 19.554.

F = MSTr/MSE = 19.554/3.85 = 5.08. There are 3 and 16 degrees of freedom, so 0.01 < P < 0.05
(a computer package gives P = 0.012). The null hypothesis of no difference is rejected at the 5% level.

(b) 04,16.05 = 4.05, so catalysts whose means differ by more than 4.05,/3.85/5 = 3.55 are significantly different
at the 5% level. Catalyst 1 and Catalyst 2 both differ significantly from Catalyst 4.

15.  The value of the F statistic is F = MSTr/MSE = 19.554/MSE. The upper 5% point of the F3 16 distribution is
3.24. Therefore the F test will reject at the 5% level if 19.554/MSE > 3.24, or, equivalently, if MSE < 6.035.

The largest difference between the sample means is 89.88 — 85.79 = 4.09. The upper 5% point of the Studen-
tized range distribution is g4.16,05 = 4.05. Therefore the Tukey-Kramer test will fail to find any differences

significant at the 5% level if 4.09 < 4.05,/MSE/5, or equivalently, if MSE > 5.099.

Therefore the F test will reject the null hypothesis that all the means are equal, but the Tukey-Kramer test will
not find any pair of means to differ at the 5% level, for any value of MSE satisfying 5.099 < MSE < 6.035.

Section 9.3

1. Let I be the number of levels of oil type, let J be the number of levels of piston ring type, and let K be the
number of replications. Thenl =4,J=3,and K = 3.

(a) The number of degrees of freedom for oil typeis | —1 = 3.

(b) The number of degrees of freedom for piston ring typeis J —1 = 2.

(c) The number of degrees of freedom for interaction is (1 —1)(J— 1) = 6.
(d) The number of degrees of freedom for error is 1J(K — 1) = 24.

(e) The mean squares are found by dividing the sums of squares by their respective degrees of freedom.

The F statistics are found by dividing each mean square by the mean square for error. The number of degrees
of freedom for the numerator of an F statistic is the number of degrees of freedom for its effect, and the number
of degrees of freedom for the denominator is the number of degrees of freedom for error.

P-values may be obtained from the F table, or from a computer software package.
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Source DF SS MS F P
Oil 3 1.0926 0.36420 5.1314 0.007
Ring 2 0.9340 0.46700 6.5798 0.005
Interaction 6 0.2485 0.041417 0.58354 0.740
Error 24 1.7034 0.070975

Total 35 3.9785

(f) Yes. Fs 04 = 0.58354, P > 0.10 (P = 0.740).
(9) No, some of the main effects of oil type are non-zero. F3 24 = 5.1314, 0.001 < P < 0.01 (P = 0.007).

(h) No, some of the main effects of piston ring type are non-zero. F» 24 = 6.5798, 0.001 < P < 0.01 (P = 0.005).

3. (a) Let | be the number of levels of mold temperature, let J be the number of levels of alloy, and let K be the
number of replications. Then | =5,J =3,and K = 4.

The number of degrees of freedom for mold temperature is | — 1 = 4.

The number of degrees of freedom for alloy is J — 1 = 2.

The number of degrees of freedom for interaction is (I —1)(J— 1) = 8.

The number of degrees of freedom for error is 1J(K — 1) = 45.

The mean squares are found by dividing the sums of squares by their respective degrees of freedom.

The F statistics are found by dividing each mean square by the mean square for error. The number of degrees
of freedom for the numerator of an F statistic is the number of degrees of freedom for its effect, and the number
of degrees of freedom for the denominator is the number of degrees of freedom for error.

P-values may be obtained from the F table, or from a computer software package.

Source DF SS MS F P
Mold Temp. 4 69738 174345 6.7724 0.000
Alloy 2 8958 4479.0 1.7399 0.187
Interaction 8 7275 909.38 0.35325 0.939
Error 45 115845 2574.3

Total 59 201816

(b) Yes. Fg a5 =0.35325, P > 0.10 (P = 0.939).
(c) No, some of the main effects of mold temperature are non-zero. F4 45 = 6.7724, P < 0.001 (P = 0).

(d) Yes. F3 45 = 1.7399, P > 0.10, (P = 0.187).
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5. (a) Main Effects of
Solution
NaCl —9.1148
NapHPO4  9.1148

(b) Source DF
Solution 1
Temperature 1
Interaction 1
Error 20
Total 23

Main Effects of

Temperature
25°C  1.8101
37°C  —1.8101

SS MS

1993.9 1993.9
78.634 78.634
5.9960 5.9960
7671.4 383.57
9750.0

(©) Yes, Fy.50 = 0.015632, P > 0.10 (P = 0.902).

(d) Yes, since the additive model is plausible.

F1,20 =5.1983,0.01 < P < 0.05 (P = 0.034).

(e) There is no evidence that the temperature affects yield stress: Fy 29 = 0.20500, P > 0.10 (P = 0.656).

7.(a) Main Effects
of Weight

15 1.9125

25 —1.9125

(b) Source D
Weight
Lauric Acid
Interaction
Error
Total

B G e N L

Main Effects
of Lauric Acid
10 2.8375
30 -—2.8375

SS MS
29.261 29.261
64.411 64.411
122.46 122.46
15.725 3.9312
231.86

(¢) No. Fy 4 = 31.151,0.001 < P < 0.01 (P = 0.005).

(d) No, because the additive model is rejected.

(e) No, because the additive model is rejected.

Interactions

Temperature

Solution 25°C 37°C

NaCl | —0.49983  0.49983

NapHPO4 | 0.49983 —0.49983
F P
5.1983 0.034
0.20500 0.656
0.015632 0.902

nteractions

| Fraction=10 Fraction = 30

Weight =
Weight =

F
7.4432
16.384
31.151

15 —3.9125
25 3.9125
P
0.053
0.016
0.005

3.9125
—3.9125

The mean vyield stress differs between Na;HPO,4 and NaCl:
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9.(a) Main Effects of Main Effects of Interactions
Depth Distance Distance
0.05 mm 11.310 0Omm  8.4181 Depth 0 mm 6 mm 12 mm
0.53mm  5.9181 6mm  1.4931 0.05mm | 0.25694 0.081944 —0.33889
1.01mm  1.9347 12mm -9.9111 0.53mm | 0.62361 -0.62639 0.0027778
1.49mm —2.3403 1.01 mm 1.4569 -0.29306 —1.1639
1.97 mm —6.4569 1.49mm | 0.081944  0.30694 —0.38889
2.45mm —10.365 1.97 mm | —1.2014 1.0236 0.17778
245mm | —1.2181 —0.49306 1.7111
(b) Source DF SS MS F P

Depth 5 38554 771.08 33.874 0.000

Distance 2 4111.8 2055.9 90.314 0.000

Interaction 10 47.846 4.7846 0.21019 0.994

Error 54 1229.2 22.764

Total 71 9244.2

(c) Yes. The value of the test statistic is 0.21019, its null distribution is F1g 54, and P > 0.10 (P = 0.994).

(d) Yes, the depth does affect the Knoop hardness: Fsss = 33.874, P = 0. To determine which effects differ
at the 5% level, we should use 0e54,05. This value is not found in Table A.8, so we approximate it with
Os,40,05 = 4.23. We compute 4.23,/22.764 /12 = 5.826. We conclude that all pairs of depths differ in their
effects, except 0.05 mm and 0.53 mm, 0.53 mm and 1.01 mm, 1.01 mm and 1.49 mm, 1.49 mm and 1.97 mm,
and 1.97 mm and 2.45 mm.

(e) Yes, the distance of the curing tip does affect the Knoop hardness: F»54 = 90.314, P ~ 0. To determine which
effects differ at the 5% level, we should use g3 54, 05. This value is not found in Table A.8, so we approximate

it with g3 40,05 = 3.44. We compute 3.44,/22.764 /24 = 3.350. We conclude that the effects of 0 mm, 6 mm,
and 12 mm all differ from one another.

11. (a) Main Effects of Main Effects of Interactions
Material Neck Length Neck Length
CPTi-ZrO», 0.044367 Short —0.018533 ‘ Short Medium Long
TiAlloy-ZrO, —0.044367 Medium —0.024833 CPTi-ZrO, | 0.0063333 —0.023767  0.017433
Long  0.043367 TiAlloy-ZrO, | 0.0063333  0.023767 —0.017433
(b) Source DF SS MS F P
Taper Material 1 0.059052 0.059052 23.630 0.000
Neck Length 2 0.028408 0.014204 5.6840 0.010
Interaction 2 0.0090089 0.0045444 1.8185 0.184
Error 24 0.059976 0.002499
Total 29 0.15652
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(c) Yes, the interactions may plausibly be equal to 0. The value of the test statistic is 1.8185, its null distribution is
F2,24, and P > 0.10 (P = 0.184).

(d) Yes, since the additive model is plausible. The mean coefficient of friction differs between CPTi-ZrO, and
TiAlloy-ZrOo: Fy 24 = 23.630, P < 0.001.

(e) Yes, since the additive model is plausible. The mean coefficient of friction is not the same for all neck lengths:
F2,24 = 5.6840, P ~ 0.01. To determine which pairs of effects differ, we use g3 24 05 = 3.53. We compute

3.53,/0.002499/10 = 0.056. We conclude that the effect of long neck length differs from both short and
medium lengths, but we cannot conclude that the effects of short and medium lengths differ from each other.

13. (a) Main Effects of
Concentration

15 0.16667

40 -0.067778

100 —0.098889
(b) Source DF
Concentration 2
Delivery Ratio 2
Interaction 4
Error 18
Total 26

Main Effects of
Delivery Ratio

Interactions
Delivery Ratio

(c) No. The The value of the test statistic is 17.587, its null distribution is F4 18, and P ~ 0.

(d)

w

25

concentration = 15

concentration = 40
N
N

Sorption (%)
=
(S5}

RN
concentration = 100 N

11 15
Delivery Ratio

1:10

1:1 0.73333 Concentration 1:1 1:5 1:10
1:5 —-0.30000 15| 0.66778 —0.30222 —0.36556
1:10 -0.43333 40 | —0.20111 —0.064444  0.26556
100 | —0.46667 0.36667  0.10000
SS MS F P
0.37936 0.18968 3.8736 0.040
7.34 3.67 74.949 0.000
3.4447 0.86118 17.587 0.000
0.8814 0.048967
12.045

The slopes of the line segments are quite different from one
another, indicating a high degree of interaction.
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15. (a) Main Effects of Main Effects of Interactions
Attachment Length Length
Nail —1.3832 Quarter —7.1165 Quarter Half Full
Adhesive  1.3832 Half —2.5665 Nail | 0.48317  0.33167 -—0.51633
Full 9.683 Adhesive | —0.48317 —0.33167  0.51633
(b) Source DF SS MS F P
Attachment 1 114.79 114.79 57.773 0.000
Length 2 3019.8 1509.9 759.94 0.000
Interaction 2 10.023 5.0115 2.5223 0.090
Error 54 107.29 1.9869
Total 59 3251.9

(c) The additive model is barely plausible: F» 54 = 2.5223, 0.05 < P < 0.10 (P = 0.090).

(d) Yes, the attachment method does affect the critical buckling load: Fy 54 =57.773, P = 0.

(e) Yes, the side member length does affect the critical buckling load: F> 54 = 759.94, P ~ 0. To determine which
effects differ at the 5% level, we should use gz 54, 05. This value is not found in Table A.8, so we approximate it
with 03 40,05 = 3.44. We compute 3.44,/1.9869/20 = 1.08. We conclude that the effects of quarter, half and
full all differ from each other.

17. (a) Source DF
Wafer 2
Operator 2
Interaction 4
Error 9
Total 17

SS MS
114661.4 57330.7
136.78 68.389
6.5556 1.6389
45.500 5.0556
114850.3

F
11340.1
13.53
0.32

P
0.000
0.002
0.855

(b) There are differences among the operators. F» g = 13.53, 0.01 < P < 0.001 (P = 0.002).

19. (a) Source DF
PVAL 2
DCM 2
Interaction 4
Error 18
Total 26

SS MS
125.41 62.704
1647.9 823.94
159.96 39.990
136.94 7.6075

2070.2

F P

8.2424  0.003
10831  0.000
52567  0.006
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(b) Since the interaction terms are not equal to 0, (F4,18 = 5.2567, P = 0.006), we cannot interpret the main effects.
Therefore we compute the cell means. These are

DCM (ml)
PVAL | 50 40 30
05 | 978 027 742
10 | 935 808 754
20 |942 886 788

We conclude that a DCM level of 50 ml produces greater encapsulation efficiency than either of the other levels.
If DCM = 50, the PVAL concentration does not have much effect. Note that for DCM = 50, encapsulation
efficiency is maximized at the lowest PVAL concentration, but for DCM = 30 it is maximized at the highest
PVAL concentration. This is the source of the significant interaction.

Section 9.4

1. (a) Liming is the blocking factor, soil is the treatment factor.

(b) Source DF SS MS F P
Soil 3 1.178 0.39267 18.335 0.000
Block 4 5.047 1.2617 58.914 0.000
Error 12 0.257 0.021417
Total 19 6.482

(c) Yes, Fa15 = 18.335, P ~ 0.

(d) 9a,12,05 = 4.20, MSAB = 0.021417, and J = 5. The 5% critical value is therefore 4.20,/0.021417/5 = 0.275.
The sample means are Xa = 6.32, Xg = 6.02, Xc = 6.28, Xp = 6.70. We can therefore conclude that D differs
from A, B, and C, and that A differs from B.

3. (a) Let I be the number of levels for treatment. let J be the number of levels for blocks, and let K be the number of
replications. Then1 =3,J=4,and K = 3.

The number of degrees of freedom for treatmentsis | — 1 = 2.

The number of degrees of freedom for blocksis J —1 = 3.

The number of degrees of freedom for interaction is (1 —1)(J—1) = 6.

The number of degrees of freedom for error is 1J(K — 1) = 24.

The mean squares are found by dividing the sums of squares by their respective degrees of freedom.

The F statistics are found by dividing each mean square by the mean square for error. The number of degrees
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of freedom for the numerator of an F statistic is the number of degrees of freedom for its effect, and the number

of degrees of freedom for the denominator is the number of degrees of freedom for error.

P-values may be obtained from the F table, or from a computer software package.

Source
Concentration
Block
Interaction
Error

Total

(b) Yes. The P-value for interactions is large (0.499).

(c) Yes. The P-value for concentration is small (0.015).

5. (a) Source DF

Variety 9
Block 5
Error 45
Total 59

DF SS
2 756.7

3 504.7

6 415.3
24 1809.4
35 3486.1

SS
339032
1860838
660198
2860069

(b) Yes, Fos = 2.5677, P = 0.018.

7. (a) Source
Waterworks
Block
Error
Total

DF
3
14
42
59

SS
1253.5
1006.1
3585.0
5844.6

(b) Yes, F.47 = 4.8953, P = 0.005.

MS
378.35
168.23
69.217
75.392

MS
37670
372168
14671

MS

417.84
71.864
85.356

P
0.015
0.110
0.499

P

0.018
0.000

P
0.005
0.622

(c) To determine which effects differ at the 5% level, we should use g4 42 05. This value is not found in Table A.8,

so we approximate it with gs 40,05 = 3.79. The 5% critical value is 3.79,/85.356/15 = 9.04. The sample
means are X = 34.000, Xg = 22.933, X¢ = 24.800, Xp = 31.467. We can conclude that A differs from both

B and C.

(d) The P-value for the blocking factor is large (0.622), suggesting that the blocking factor (time) has only a small
effect on the outcome. It might therefore be reasonable to ignore the blocking factor and perform a one-way

ANOVA.



SECTION 9.5 221

9. (a) One motor of each type should be tested on each day. The order in which the motors are tested on any given
day should be chosen at random. This is a randomized block design, in which the days are the blocks. It is not
a completely randomized design, since randomization occurs only within blocks.

S -X)? _
i1 Y (% —Xi. =X j =X )?/12

(b) The test statistic is

Section 9.5
1 A B C D The alias pairs are {A,BCD}, {B,ACD}, {C,ABD}, {D,ABC},
1 o - {AB,CD}, {AC,BD}, and {AD,BC}
ad + - - +
bd - 4+ - +
ab  + + - -
cd - - + +
ac + - + -
bc -+ + -
abcd + + + +
3. (a) Sum of Mean
Variable Effect DF Squares Square F P
A 23.0000 1 2116.0000 2116.0000 264.5000 0.000
B —5.0000 1 100.0000 100.0000 12.5000 0.008
C 1.5000 1 9.0000 9.0000 1.1250 0.320
AB 7.5000 1 225.0000 225.0000 28.1250 0.001
AC 3.0000 1 36.0000 36.0000 4.5000 0.067
BC 0.0000 1 0.0000 0.0000 0.0000 1.000
ABC 0.5000 1 1.0000 1.0000 0.1250 0.733
Error 8 64.0000 8.0000
Total 15 2551.0000

(b) Main effects A and B, and interaction AB seem most important. The AC interaction is borderline.

(c) The mean yield is higher when the temperature is 180°C.



222

CHAPTER 9

5. (a) Variable Effect

A

B

C
AB
AC
BC
ABC

3.3750
23.625
1.1250
—2.8750
—1.3750
—1.6250
1.8750

(b) No, since the design is unreplicated, there is no error sum of squares.

(c) No, none of the interaction terms are nearly as large as the main effect of factor B.

(d) If the additive model is known to hold, then the ANOVA table below shows that the main effect of B is not
equal to 0, while the main effects of A and C may be equal to 0.

Sumof Mean
Variable Effect DF Squares Square F P
A 33750 1 22.781 22.781 2.7931 0.170
B 23.625 1 1116.3 1116.3 136.86 0.000
C 1.1250 1 2.5312 2.5312 0.31034 0.607
Error 4 32.625 8.1562
Total 7 11742

7. (a) Variable  Effect

A

B

C
AB
AC
BC
ABC

2.445
0.140
—0.250
1.450
0.610
0.645
—0.935

(b) No, since the design is unreplicated, there is no error sum of squares.
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(c) The estimates lie nearly on a straight line, so none of
the factors can clearly be said to influence the resis-

9. (a) Variable

tance.

A

B

c

D
AB
AC
AD
BC
BD
CD
ABC
ABD
ACD
BCD
ABCD

Effect
1.2
3.25
—16.05
—2.55
2

2.9
-1.2
1.05
—1.45
-1.6
-0.8
-19
-0.15
0.8
0.65

(b) Factor C is the only one that really stands out.

11. (a)

Variable
A

B

C

AB

AC

BC

ABC
Error
Total

Effect
14.245
8.0275

—6.385
—1.68
—1.1175
—0.535
—1.2175

Sum of
Squares
811.68
257.76
163.07
11.29
4.9952
1.1449
5.9292
9.3944
1265.3

Mean
Square
811.68
257.76
163.07

11.29
4.9952
1.1449
5.9292
1.1743

F

691.2
219.5
138.87
9.6139
4.2538
0.97496
5.0492

0.999f
0.99"

0,95r
0.9

0.75;
0.5
0.25

01 .
0.05

0.01f
0.001f

P
0.000
0.000
0.000
0.015
0.073
0.352
0.055
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(b) All main effects are significant, as is the AB interaction. Only the BC interaction has a P value that is reasonably
large. All three factors appear to be important, and they seem to interact considerably with each other.

13.  (ii) The sum of the main effect of A and the BCDE interaction.

Supplementary Exercisesfor Chapter 9

1. Source DF
Gypsum
Error
Total 11

SS MS F P
0.013092 0.0043639 0.28916 0.832
0.12073 0.015092
0.13383

The value of the test statistic is F3 g = 0.28916; P > 0.10 (P = 0.832). There is no evidence that the pH differs
with the amount of gypsum added.

3. Source DF

Day 2
Error 36
Total 38

SS MS F P
1.0908 0.54538 22.35 0.000

0.87846 0.024402

1.9692

We conclude that the mean sugar content differs among the three days (F2 35 = 22.35, P = 0).

5. (a) No. The variances are not constant across groups. In particular, there is an outlier in group 1.

(b) No, for the same reasons as in part (a).

(c) Source DF

Group 4
Error 35
Total 39

SS MS F P
5.2029 1.3007 8.9126 0.000
5.1080 0.14594
10.311

We conclude that the mean dissolve time differs among the groups (F4,35 = 8.9126, P ~ 0).
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9.

11.

13.

The recommendation is not a good one. The engineer is trying to interpret the main effects without looking at
the interactions. The small P-value for the interactions indicates that they must be taken into account. Looking
at the cell means, it is clear that if design 2 is used, then the less expensive material performs just as well as
the more expensive material. The best recommendation, therefore, is to use design 2 with the less expensive
material.

(a) Source DF SS MS F P
Base 3 13495 4498.3 7.5307 0.000
Instrument 2 90990 45495 76.164 0.000
Interaction 6 12050 2008.3 3.3622 0.003
Error 708 422912 597.33
Total 719 539447

(b) No, it is not appropriate because there are interactions between the row and column effects (Fg 708 = 3.3622,
P =0.003).

(a) Source DF SS MS F P
Channel Type 4 1011.7 252.93 8.7139 0.001
Error 15 435.39 29.026
Total 19 1447.1

Yes. F4’15 =8.7139, P = 0.001.

(b) 05,20,.05 = 4.23, MSE = 29.026, J = 4. The 5% critical value is therefore 4.23,/29.026 /4 = 11.39. The sample
means for the five channels are X1 = 44.000, X, = 44.100, X3 = 30.900, X4 = 28.575, X5 = 44.425. We can
therefore conclude that channels 3 and 4 differ from channels 1, 2, and 5.

Source DF SS MS F P
Well Type 4 5.7523 1.4381 1.5974 0.175
Error 289 260.18 0.90028

Total 293 265.93

No. F4 289 = 1.5974, P > 0.10 (P = 0.175).
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15. (a) From Exercise 11, MSE = 29.026, so s = 1/29.026 = 5.388.

(b) The MINITAB output for the power calculation is

Power and Sample Size
One-way ANOVA

Alpha = 0.05 Assumed standard deviation = 5.388 Number of Levels = 5

SS Sample Target Maximum
Means Size Power Actual Power Difference
50 10 0.9 0.901970 10

The sample size is for each level.

(c) The MINITAB output for the power calculation is

Power and Sample Size
One-way ANOVA

Alpha = 0.05 Assumed standard deviation = 8.082 Number of Levels = 5

SS Sample Target Maximum
Means Size Power Actual Power Difference
50 22 0.9 0.913650 10

The sample size is for each level.

17. (a) Variable Effect | Variable Effect | Variable Effect | Variable Effect

A 3.9875 | AB —0.1125 | BD —0.0875 | ACD 0.4875
B 2.0375 | AC 0.0125 | CD 0.6375 | BCD —0.3125
c 1.7125 | AD —0.9375 | ABC —0.2375 | ABCD  -0.7125
D 3.7125 | BC 0.7125 | ABD 0.5125

(b) The main effects are noticeably larger than the interactions, and the main effects for A and D are noticeably
larger than those for B and C.
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(c) Sum of Mean
Variable Effect DF  Squares Square F P
A 39875 1 63.601 63.601 68.415 0.000
B 20375 1 16.606 16.606 17.863 0.008
C 17125 1 11.731 11.731 12.619 0.016
D 3.7125 1 55.131 55.131 59.304 0.001
AB —0.1125 1 0.050625 0.050625 0.054457 0.825
AC 0.0125 1 0.000625 0.000625 0.00067231 0.980
AD —-0.9375 1 3.5156 3.5156 3.7818 0.109
BC 07125 1 2.0306 2.0306 2.1843 0.199
BD —0.0875 1 0.030625 0.030625 0.032943 0.863
CD 06375 1 1.6256 1.6256 1.7487 0.243
Interaction 5 4.6481 0.92963
Total 15 158.97

We can conclude that each of the factors A, B, C, and D has an effect on the outcome.

(d) The F statistics are computed by dividing the mean square for each effect (equal to its sum of squares) by the
error mean square 1.04. The degrees of freedom for each F statistic are 1 and 4. The results are summarized in
the following table.

Sum of Mean
Variable Effect DF  Squares Square F P
A 39875 1 63.601 63.601 61.154 0.001
B 2.0375 1 16.606 16.606 15.967 0.016
C 17125 1 11.731 11.731 11.279 0.028
D 3.7125 1 55.131 55.131 53.01 0.002
AB —0.1125 1 0.050625 0.050625 0.048678 0.836
AC 0.0125 1 0.000625 0.000625 0.00060096 0.982
AD -0.9375 1 3.5156 3.5156 3.3804 0.140
BC 07125 1 2.0306 2.0306 1.9525 0.235
BD —0.0875 1 0.030625 0.030625 0.029447 0.872
CD 0.6375 1 1.6256 1.6256 1.5631 0.279
ABC —-0.2375 1 0.22563 0.22563 0.21695 0.666
ABD 05125 1 1.0506 1.0506 1.0102 0.372
ACD 0.4875 1 0.95063 0.95063 0.91406 0.393
BCD —0.3125 1 0.39062 0.39062 0.3756 0.573
ABCD -0.7125 1 2.0306 2.0306 1.9525 0.235

(e) Yes. None of the P-values for the third- or higher-order interactions are small.

(f) We can conclude that each of the factors A, B, C, and D has an effect on the outcome.
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19.

21.

23.

Source DF SS MS F P
Location 2 3.0287 1.5144 9.4427 0.000
Error 107 17.16 0.16037

Total 109 20.189

Yes, Fp,107 = 9.4427,P = 0.

(a) Source DF SS MS F P
H»S04 2 457.65 228.83 8.8447 0.008
CaCl» 2 38783 19391 749.53 0.000
Interaction 4 279.78 69.946 2.7036 0.099
Error 9 232.85 25.872
Total 17 39753

(b) The P-value for interactions is 0.099. One cannot rule out the additive model.

(c) Yes, Fp9 = 8.8447,0.001 < P < 0.01 (P = 0.008).

(d) Yes, Fo. = 749.53, P & 0.000.

Source DF SS MS F P
Angle 6 936.4 156.07 20.302 0.000
Error 39 299.81 7.6874

Total 45 1236.2

Yes, Fg.30 = 20.302, P &2 0.
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Chapter 10
Section 10.1

1. (a) Continuous
(b) Count
(c) Binary

(d) Continuous

3. (a) is in control

(b) has high capability

5. (a) False. Being in a state of statistical control means only that no special causes are operating. It is still possible
for the process to be calibrated incorrectly, or for the variation due to common causes to be so great that much
of the output fails to conform to specifications.

(b) False. Being out of control means that some special causes are operating. It is still possible for much of the
output to meet specifications.

(c) True. This is the definition of statistical control.

(d) True. This is the definition of statistical control.

Section 10.2

1. (a) The sample size is n = 4. The upper and lower limits for the R-chart are D3R and D4R, respectively.
From the control chart table, D3 = 0 and D4 = 2.282.
R =143.7/30 = 4.79. Therefore LCL =0, and UCL = 10.931.

(b) The sample size is n = 4. The upper and lower limits for the S-chart are B35 and B3, respectively.
From the control chart table, B3 = 0 and B4 = 2.266.
§=62.5/30 = 2.08333. Therefore LCL =0 and UCL = 4.721.
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(c) The upper and lower limits for the X-chart are X — AoR and X + AR, respectively.

From the control chart table, Ay = 0.729. R = 143.7/30 = 4.79 and X = 712.5/30 = 23.75.
Therefore LCL = 20.258 and UCL = 27.242.

(d) The upper and lower limits for the X-chart are X — Ass and X + Ags, respectively.

From the control chart table, Az = 1.628. 5 = 62.5/30 = 2.08333 and X = 712.5/30 = 23.75.
Therefore LCL = 20.358 and UCL = 27.142.

3. (a) The sample size is n = 5. The upper and lower limits for the R-chart are D3R and D4R, respectively.
From the control chart table, D3 = 0 and D4 = 2.114.
R =0.131. Therefore LCL = 0 and UCL = 0.277. The variance is in control.

(b) The upper and lower limits for the X-chart are X — A,R and X + AR, respectively.

From the control chart table, A, = 0.577. R = 0.131 and X = 1.110.
Therefore LCL = 1.034 and UCL = 1.186. The process is out of control for the first time on sample 17.

(c) The 10 limits are X — A;R/3 = 1.085 and X + A;R/3 = 1.135, respectively.
The 20 limits are X — 2A2R/3 = 1.0596 and X + 2A2R/3 = 1.1604, respectively.

The process is out of control for the first time on sample 8, where 2 out of the last three samples are below the
lower 2a control limit.

5. (a) X has a normal distribution with p = 11 and oy = 2/\/4=1.
The 30 limits are 10 + 3(1), or 7 and 13.
The probability that a point plots outside the 3o limits is p = P(X < 7) + P(X > 13).
The z-score for 7 is (7 — 11) /1= —4. The z-score for 13 is (13— 11)/1=2.

The probability that a point plots outside the 3o limits is the sum of the area to the left of z = —4 and the area
to the right of z = 2.

Therefore p = 0.0000 + 0.0228 = 0.0228.
The ARL is 1/p=1/0.0228 = 43.86.

(b) Let m be the required value. Since the shift is upward, m > 10.
The probability that a point plots outside the 3o limits is p=P(X < 7) + P(X > 13).
Since ARL =6, p=1/6. Since m > 10, P(X > 13) > P(X < 7).
Find m so that P(X > 13) = 1/6, and check that P(X < 7) = 0.
The z-score for 13 is (13—m) /1. The z-score with an area of 1/6 = 0.1667 to the right is approximately z = 0.97.
Therefore 0.97 = (13 —m)/1, so m = 12.03.
Now check that P(X < 7) ~ 0.
The z-score for 7 is (7 — 12.03) /1= —5.03. So P(X < 7) ~ 0.
Therefore m = 12.03.
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(c) We will find the required value for oy
The probability that a point plots outside the 3o limits is p = P(X < 10 — 30yx) + P(X > 10 + 30y).
Since ARL =6, p = 1/6. Since the process mean is 11, P(X > 10+ 30yx) > P(X > 10 — 30y).
Find o so that P(X > 10 + 30x) = 1/6, and check that P(X < 10 — 30x) ~ 0.

The z-score for 10 + 30y is (10 + 30y — 11) /0x. The z-score with an area of 1/6 = 0.1667 to the right is
approximately z = 0.97.

Therefore (10 + 3ox — 11) /o = 0.97, s0 oy = 0.4926.

Now check that P(X < 10 — 30x) ~ 0.

10 — 30 = 8.522. The z-score for 8.522 is (8.522 — 11)/0.4926 = —5.03, so P(X < 10 — 30x) ~ 0.
Therefore oy = 0.4926.

Since n =4, oy = 0/v/4=g/2.

Therefore o = 0.985.

(d) Let n be the required sample size. Then ox = 2//n.
From part (), ox = 0.4926. Therefore 2//n = 0.4926, so n = 16.48.
Round up to obtainn = 17.

7. The probability of a false alarm on any given sample is 0.0027, and the probability that there will not be a false
alarm on any given sample is 0.9973.

(a) The probability that there will be no false alarm in the next 50 samples is 0.9973% = 0.874. Therefore the
probability that there will be a false alarm within the next 50 samples is 1 — 0.874 = 0.126.

(b) The probability that there will be no false alarm in the next 100 samples is 0.99731% = 0.763. Therefore the
probability that there will be a false alarm within the next 50 samples is 1 —0.763 = 0.237.

(c) The probability that there will be no false alarm in the next 200 samples is 0.99732%0 = 0.582.

(d) Let n be the required number. Then 0.9973" = 0.5, so nIn0.9973 = In0.5. Solving for nyields n = 256.37 ~ 257.

9. (a) The sample size is n = 6. The upper and lower limits for the S-chart are B35 and B3, respectively.
From the control chart table, Bz = 0.030 and B4 = 1.970.
§=1.961. Therefore LCL =0.0588 and UCL = 3.863. The variance is in control.

(b) The upper and lower limits for the X-chart are X — Ass and X + A5, respectively.

From the control chart table, A3 = 1.287. 5 = 1.961 and X = 199.816.
Therefore LCL = 197.292 and UCL = 202.340. The process is in control.

(c) The 1o limits are X — As5/3 =198.975 and X + As5/3 = 200.657, respectively.
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The 20 limits are X — 2A35/3 =198.133and X + 2A35/3 = 201.499, respectively.
The process is in control.

11. (a) The sample size is n = 5. The upper and lower limits for the S-chart are B35 and B3, respectively.
From the control chart table, B3 = 0 and B4 = 2.089.
5 =0.4647. Therefore LCL = 0 and UCL =0.971. The variance is in control.

() The upper and lower limits for the X-chart are X — Ass and X + Ags, respectively.

From the control chart table, Az = 1.427. 5 = 0.4647 and X =9.81.
Therefore LCL = 9.147 and UCL = 10.473. The process is in control.

(c) The 1o limits are X — As5/3 =9.589 and X + A35/3 =10.031, respectively.
The 20 limits are X — 2A35/3 =9.368 and X + 2A35/3 = 10.252, respectively.

The process is out of control for the first time on sample 9, where 2 of the last three sample means are below
the lower 2o control limit.

13. (a) The sample size is n = 4. The upper and lower limits for the S-chart are B35 and B3, respectively.
From the control chart table, B3 = 0 and B4 = 2.266.
5 =3.082. Therefore LCL = 0 and UCL = 6.984.

The variance is out of control on sample 8. After deleting this sample, X = 150.166 and 5= 2.911. The new
limits for the S-chart are 0 and 6.596. The variance is now in control.

() The upper and lower limits for the X-chart are X — Ass and X + Ags, respectively.

From the control chart table, A3 = 1.628. 5 = 2.911 and X = 150.166.
Therefore LCL = 145.427 and UCL = 154.905. The process is in control.

(c) The 1o limits are X — As5/3 = 148.586 and X + As5/3 = 151.746, respectively.
The 20 limits are X — 2A35/3 = 147.007 and X + 2A35/3 = 153.325, respectively.
The process is in control (recall that sample 8 has been deleted).

Section 10.3

1. Thesample size isn =200. p=1.64/30=0.054667.
The centerline is p = 0.054667.

The LCL is p— 31/P(1—P)/200 = 0.00644.
The UCL is p+3+/P(1 — P)/200 = 0.1029.
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3. Yes, the only information needed to compute the control limits is p and the sample size n. In this case, n = 100,
and p = (622/50)/100 = 0.1244.

The control limits are p+ 3/p(1—7)/n, so
LCL =0.0254 and UCL = 0.2234.

5. (iv). The sample size must be large enough so the mean number of defectives per sample is at least 10.

7. It was out of control. The UCL is 45.82.

Section 10.4

1. (a) No samples need be deleted.

(b) The estimate of oy is A2R/3. The sample size is n = 5.
R = 0.131. From the control chart table, A, = 0.577.
Therefore oy = (0.577)(0.131) /3 = 0.0252.
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(d) The process is out of control on sample 8.

(e) The Western Electric rules specify that the process is out of control on sample 8.

3. () No samples need be deleted.
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(b) The estimate of oy is A2R/3. The sample size is n = 5.
R = 1.14. From the control chart table, A, = 0.577.
Therefore oy = (0.577)(1.14) /3 = 0.219.

CUSUM Chart
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(d) The process is out of control on sample 9.

(e) The Western Electric rules specify that the process is out of control on sample 9.

CUSUM Chart
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(b) The process is in control.

Section 10.5

1L.@a= X = 0.205,5=0.002, LSL=0.18, USL = 0.22. The sample size isn = 4.
0 =5/ca. From the control chart table, ¢4 = 0.9213.
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Therefore G = 0.002171.
Since fl is closer to USL than to LSL, Cy = (USL — 1) /(30) = 2.303.

(b) Yes. Since Cpk > 1, the process capability is acceptable.

3. (a) The capability is maximized when the process mean is equidistant from the specification limits.
Therefore the process mean should be set to 0.20.

(b) LSL =0.18, USL=0.22, & =0.002171.
If 1= 0.20, then C = (0.22 — 0.20)/[3(0.002171)] = 3.071.

5. (a) Let u be the optimal setting for the process mean.
ThenCp = (USL —p)/(30) = (u—LSL)/(30),s0 1.2 = (USL—1)/(30) = (L—LSL)/(30).
Solving for LSL and USL yields LSL = p—3.60and USL = pu+ 3.60.

(b) The z-scores for the upper and lower specification limits are z = +3.60.

Therefore, using the normal curve, the proportion of units that are non-conforming is the sum of the areas under
the normal curve to the right of z = 3.60 and to the left of z = —3.60.

The proportion is 0.0002 + 0.0002 = 0.0004.

(c) Likely. The normal approximation is likely to be inaccurate in the tails.

Supplementary Exercisesfor Chapter 10

1. Thesample size isn =250. p=2.98/50=0.0596.
The centerline is p = 0.0596
The LCL is p—34/p(1—P)/250 = 0.0147.

The UCL is P+ 31/P(1 — P)/250 = 0.1045.

3. (a) The sample size is n = 3. The upper and lower limits for the R-chart are D3R and D4R, respectively.
From the control chart table, D3 = 0 and D4 = 2.575.
R =0.110. Therefore LCL = 0 and UCL = 0.283. The variance is in control.
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(b) The upper and lower limits for the X-chart are X — A,R and X + AR, respectively.

From the control chart table, A, = 1.023. R = 0.110 and X = 5.095.
Therefore LCL = 4.982 and UCL = 5.208. The process is out of control on sample 3.

(c) The 10 limits are X — A;R/3 = 5.057 and X + AzR/3 = 5.133, respectively.
The 20 limits are X — 2A2R/3 =5.020 and X + 2A2R/3 = 5.170, respectively.

The process is out of control for the first time on sample 3, where a sample mean is above the upper 3a control
limit.

5. (a) No samples need be deleted.

(b) The estimate of oy is A2R/3. The sample size isn = 3.
R = 0.110. From the control chart table, A, = 1.023.
Therefore oy = (1.023)(0.110)/3 = 0.0375.
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(d) The process is out of control on sample 4.

(e) The Western Electric rules specify that the process is out of control on sample 3. The CUSUM chart first
signaled an out-of-control condition on sample 4.

7. (a) The sample size is n = 500.
The mean number of defectives over the last 25 days is 22.4.
Therefore p = 22.4/500 = 0.0448.

The control limits are p£34/p(1—p)/n.
Therefore LCL =0.0170 and UCL =0.0726
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(b) Sample 12. The proportion of defective chips is then 7 /500 = 0.014, which is below the lower control limit.

(c) No, this special cause improves the process. It should be preserved rather than eliminated.
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APPENDIX B

10.

Appendix B
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