Appendix 2: Significance of a t Statistic

An exact formula is used for 30 or fewer degrees of freedom, the Cornish-Fisher
approximation otherwise.

Notation

The following notation is used in this appendix:

X Absolute value of thet variable
k Integer degrees of freedom
Q Two-sided significance level

Computation (Abramowitz and Stegun, 1965)

(1) For k<30,
Q=1-AKk)

where, for k odd
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(2) If k>30 and X <5x107°,
Q=1
If k>30 and X 25x107°,

XRexp(~ X?/2)
Q=2 QN(X)+T

where Qy (X) isthe normal one-tailed significance probability, and
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