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NATIONAL FOREWORD

Kéesolev  Eesti standard EVS-ISO 5479:2004
“Statistiline\andmetdlgendus. Katsed normaaljaotusest
kc"JrvaleﬁJmise kohta” sisaldab rahvusvahelise
standardi 1SQ 5479:1997 “Statistical interpretation of

data - Tests §or, departure from the normal distribution”

r
identset ing ic(;y*set teksti.

Standard EVS-ISQ.5479:2004 on kinnitatud Eesti
Standardikeskus 711.2004 kaskkirjaga ja joustub

sellekohase teate ay, misel EVS Teatajas.

Q

Standard on kéattesaadav

This Estonian Standard EVS-ISO 5479:2004 consists
of the identical English text of the International
Standard ISO 5479:1997 “Statistical interpretation of
data Tests for departure from the normal
distribution”.

This standard is ratified with the order of Estonian
Centre for Standardisation dated 22.11.2004 and is
endorsed with the notification published in the official
bulletin of the Estonian national standardisation
organisation.

The standard is available from Estonian Centre for
Standardisation.
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Kasitlusala /

*
1.1 Kéaesolev rahvusvaheline st d annab
juhiseid meetodite ja katsete kohta, mid utatakse,

et otsustada, kas normaaljaotuse hipoteesatuleks
korvale jatta, eeldusel, et vaatlused on séltu@d.

1.2 Kui on kahtlusi, kas vaatlused on norma
jaotatud, voib olla kasulik vdi isegi vajalik 1abi vi
normaaljaotusest korvale kaldumise
Robustsete meetodite puhul (nt kui tulemused on
ainult kergelt méjutatud, kui tegelik vaatluste tde-
ndosuse jaotus ei ole normaaljaotus) ei ole
normaaljaotusest kdrvale kaldumise katse eriti abiks.
See on nditeks juhul, kui Ohe juhusliku vaatluste
proovi keskvaartust tuleb kontrollida antud teoreetilise
vaartuse vastu T-testi abil.

1.3 Sellise testi kasutamine ei ole tingimata
kohustuslik iga kord, kui viidatakse normaalsuse
hiipoteesil pohinevatele statistilistele meetoditele. On
voimalik, et vaatluste normaaljaotuse suhtes ei ole
mingeid kahtlusi, sest on olemas teoreetilised (nt
fUUsilised) pdhjendused, mis seda hipoteesi
kinnitavad, voi kuna seda hlpoteesi peetakse eelneva
teabe pohjal vastuvoetavaks.

1.4 Kéesolevas standardis esindatud normaal-
jaotusest korvale kaldumise katsed on peamiselt
mdeldud taielike, mitte grupeeritud andmete jaoks.
Need ei sobi tsenseeritud andmete jaoks.

1.5 Kéesolevas standardis esindatud normaal-
jaotusest koérvale kaldumise katsed on rakendatavad
vaadeldavatele vaartustele voi nende funktsioonidele,
nagu logaritm vai ruutjuur.

katsﬁ A;

Scope

1.1 This International Standard gives guidance on
methods and tests for use in deciding whether or not
the hypothesis of a normal distribution should be

rejected, assuming that the observations are
independent.
1.2 Whenever there are doubts as to whether the

observations are normally distributed, the use of a test
)l r departure from the normal distribution may be
ful or even necessary. In the case of robust

s, however (i.e. where the results are only

d
aﬁ@ very slightly when the real probability
distribttion of the observations is not a normal
distri ), a test for departure from the normal
distribution,is not very helpful. This is the case, for
exampl@n the mean of a single random sample
of observatj is to be checked against a given
theoretical v ing a T-test.

1.3 It is not necessary to use such a test
whenever one re statistical methods based on
the hypothesis of nefmality. It is possible that there is
no doubt at all as t ormal distribution of the
observations, whethe oretical (e.g. physical)
reasons are present whi nfirm the hypothesis or
because this hypothesis is d to be acceptable
according to prior informatio

1.4  The tests for departu

re: (o)
distribution selected in this Interr&ﬁ‘l‘

primarily intended for complete dat

andard are
grouped
data. They are unsuitable for censoredda :

the normal

1.5 The tests for departure from thmal
distribution selected in this International Stan may
be applied either to observed values or to functions of
them, such as the logarithm or the square root.
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1.6 Kéesolevas standardis esindatud normaal-
jaotusest korvale kaldumise katsed on véga eba-
efektiivsed kaheksast vaiksema arvu proovide puhul.
Seetdttn, kehtib see rahvusvaheline standard ainult
enama arvu proovide puhul.

1.6 Tests for departure from the normal distribution
are very ineffective for samples of size less than eight.
Accordingly, this International Standard is restricted to
samples of eight or more.
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Foreword

ISO (the International Organization for Standardization) is a worldwide
federation of national standards bodies (ISO member bodies). The work of
preparing International Standards is normally carried out through ISO

technical committees. Each member body interested in a subject for which

a technical committee has been established has the right to be rep-
resented on that committee. International organizations governmental and
pon-governmental, in liaison with 1SO, also take part in the work. 1SO

/ llaborates closely with the International Electrotechnical Commission

[EC) on all matters of electrotechnical standardization.
Internatlonal Standards adopted by the technical committees are

cir I to the member bodies for voting. Publication as an International
Sta equlres approval by at least 756 % of the member bodies casting
vote.

Internatlo%ndard ISO 5479 was prepared by Technical Committee
ISO/TC 69 %nons of statistical methods, Subcommittee SC 6,

Measurement ods and results.

Annexes A and B is International Standard are for information only.
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Many of the statistical me recommended in International Standards,
such as those described in | 54111, are based on the assumption that
the random variable(s) to whi ese methods apply are independently

distributed according to a nor @stribution with one or both of its
parameters unknown.

The following question therefore a‘és. Js the distribution that is
represented by the sample sufficiently clo;( the normal distribution that
the methods provided by these Interna@il Standards can be used
reliably?

cases. For this reason a large number of “tests rmality” have been
developed, each of which is more or less sensitive ﬁnrtlcular feature of
the distribution under consideration; e.g. asymmetry or osis.

There is no simple yes or no answer to this q;estiﬁ which is valid in all

Generally the test used is designed to correspond to a@ﬁermined a
priori risk that the hypothesis of normality is rejected even rue (error
of the first kind). On the other hand, the probability that this hesis is
not rejected when it is not true (error of the second kmd)%ot be
determined unless the alternative hypothesis (i.e. that which is ofposed to
the hypothesis of normality) can be precisely defined. This is not p le
in general and, furthermore, it requires computational effort. For a

test, this risk is particularly large if the sample size is small. &
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Stati@al interpretation of data — Tests for departure from
the norlwl distribution
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1.1 This International Standard givegguidance on methods and tests for use in deciding whether or not the
hypothesis of a normal distribution shoul@ejected, assuming that the observations are independent.

1 Scope

1.2 Whenever there are doubts as to w%@ e observations are normally distributed, the use of a test for
departure from the normal distribution may be wSeful or even necessary. In the case of robust methods, however
(i.e. where the results are only altered very slightl en the real probability distribution of the observations is not a
normal distribution), a test for departure from th rmal distribution is not very helpful. This is the case, for
example, when the mean of a single random sampl yﬁ)servations is to be checked against a given theoretical
value using a ttest.

1.3 It is not strictly necessary to use such a test whe%?r one refers to statistical methods based on the
hypothesis of normality. It is possible that there is no doubt at s to the normal distribution of the observations,
whether theoretical (e.g. physical) reasons are present which the hypothesis or because this hypothesis is
deemed to be acceptable according to prior information. O

1.4 The tests for departure from the normal distribution selected @ﬂs International Standard are primarily
intended for complete data, not grouped data. They are unsuitable for cemdfbd data.

N

1.5 The tests for departure from the normal distribution selected in this | tional Standard may be applied
either to observed values or to functions of them, such as the logarithm or the root.

1.6 Tests for departure from the normal distribution are very ineffective for samé of size less than eight.
Accordingly, this International Standard is restricted to samples of eight or more. ﬁ

<

The following standard contains provisions which, through reference in this text, constitute pQSs)ms of this
International Standard. At the time of publication, the edition indicated was valid. All standards“&re subject to
revision, and parties to agreements based on this International Standard are encouraged to investigate the
possibility of applying the most recent edition of the standard indicated below. Members of IEC and ISO maintain
registers of currently valid International Standards.

2 Normative reference

ISO 3534-1:1993, Statistics — Vocabulary and symbols — Part 1: Probability and general statistical terms.





