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Math 159, Spring 2005
Professor Hardin
Variance of the Rank-Sum w/ties

Var(iz:RZ) = :1 zfj ;nj ov(Ri, R;)
E[R; — pr ][R — pir)]

él::\;;ﬁl(Rk — kg, ) (R — pr,) N(Nl_ 0

TR | PRSI LAY
" é(R ) = =T é(m )
( N__l 5 Var(Ry)

Zz: Var(R;) + gj:%i Cov(R;, R;)

n Var(R;) — Zz:j:lz;i ( N__l 1)Var(RZ)

n Var(R;) 72; __11)) Var(R;)

N (_Nl__f; D yar(ry) = ]\;wflVar(Ri)

N+1 N +1)?
OES)

&%(32_231. )

N(N-1) =" 5 '
%:;R? N“ngN%]
%:;R? (N+1)N(N2+1)Jr (N4+1)2]
%:;R§_2N(N;— 1)2+N(N4+ 1)2]
(S M




