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Z-score

Given a normal distribution with mean µ and standard deviation σ. The
Z-score of a data point x

Z =
x− µ

σ

expresses the distance of x from µ in terms of standard deviations.

t-test

The t-statistics

t =
x̄− µ√

s2

n

where

• x̄ is the mean of a simple random sample

• n is the size of the sample

• s is the sample standard deviation

Two sample t-test

t =
x̄1 − x̄2√
s21
n1

+
s22
n2

Standard deviation of proportion

When p is a proportion k
n

(k successes out of n), the variance is

p(1 − p)
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