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The multipliity issue

Consider testing k independent hypotheses, eah at level α.

Then, sine

P [onlusion i is inorret] = α

we obtain

P [onlusion i is orret] = 1− α,

and therefore

P [an error ours] = 1−P [all orret] = 1−Πk

i=1

P [onlusion i is orret] = 1 1
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LSD

Consider just doing a whole bunh of t-tests

This amounts to saying "There is something signi�ant going on if there

is anything signi�ant seen"

This is the method of Least Signi�ant Di�erene and has a very large

potential error rate
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Bonferroni on�dene intervals

Bonferroni intervals:

Simple

Always work

Conservative
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