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The multiplicity issue

Consider testing k independent hypotheses, each at level .
Then, since
P[conclusion i is incorrect] = «

we obtain
P[conclusion i is correct] =1 — «,

and therefore

Plan error occurs] = 1—PJall correct] = 1—M%_, P[conclusion i is correct]
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The Bonferroni approach to multipe comparisons

Consider just doing a whole bunch of t-tests

This amounts to saying "There is something significant going on if there
is anything significant seen"

This is the method of Least Significant Difference and has a very large
potential error rate
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The Bonferroni approach to multipe comparisons

Bonferroni confidence intervals

Bonferroni intervals:
Simple

Always work
Conservative

[} = =

= E 9Dad
Gunnar Stefansson The Bonferroni approach to multipe com



References ISBN: 0412982811 Copyright 2021, Gunnar Stefansson

This work is licensed under the Creative Commons Attribution-ShareAlike
License. To view a copy of this license, visit
http://creativecommons.org/licenses/by-sa/1.0/ or send a letter to
Creative Commons, 559 Nathan Abbott Way, Stanford, California 94305,
USA.

Gunnar Stefansson The Bonferroni approach to multipe com October 14, 2022 4/4



	The Bonferroni approach to multipe comparisons

