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Loi normale: P-value 
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Loi Fischer-Snedecor: P-value 
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Loi Khi-deux: P-value 
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Calculs des p-values dans Matlab 

 

%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%% 

% On ne rejette pas H0 si la p-value >= alpha 

% 

% On rejette H0 si la p-value < alpha 

%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%% 

 

 

%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%% 

% Tests Z à partir de la loi Normale centrée et réduite 

%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%% 

 

% Test bilatéral  

Z=-1.96  

pval=1-cdf('Normal',abs(Z),0,1)+cdf('Normal',-abs(Z),0,1) 

%ou 

pval=2*cdf('Normal',-abs(Z),0,1) 

%ou 

pval=2*(1-cdf('Normal',abs(Z),0,1)) 

 

Z=2.58  

pval=1-cdf('Normal',abs(Z),0,1)+cdf('Normal',-abs(Z),0,1) 

%ou 

pval=2*cdf('Normal',-abs(Z),0,1) 

%ou 

pval=2*(1-cdf('Normal',abs(Z),0,1)) 

 

 

 

 

%%%%%%%%%%%%%%%%%%%%%%%%%%%%  

% Test unilatéral à gauche  

Z=-1.96  

pval=cdf('Normal',Z,0,1)  

% ou  

pval=cdf('norm',Z,0,1)  

 

 

 

 

%%%%%%%%%%%%%%%%%%%%%%%%%%%%  

% Test unilatéral à droite  

Z=1.96  

pval=1-cdf('Normal',Z,0,1)  

% ou  

pval=1-cdf('norm',Z,0,1)  
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%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%%% 

% Tests de student 

%%%%%%%%%%%%%%%%%%%%%%%%%%%%  

% Test bilatéral  

n=1000 

k=2 

 

v=n-k 

 

t=-1.96  

 

 

pval=1-cdf('T',abs(t),v)+cdf('T',-abs(t),v) 

%ou 

pval=2*cdf('T',-abs(t),v) 

%ou 

pval=2*(1-cdf('T',abs(t),v)) 

 

t=2.58  

pval=1-cdf('T',abs(t),v)+cdf('T',-abs(t),v) 

%ou 

pval=2*cdf('T',-abs(t),v) 

%ou 

pval=2*(1-cdf('T',abs(t),v)) 

 

 

%%%%%%%%%%%%%%%%%%%%%%%%%%%%  

% Test unilatéral à gauche  

t=-1.96  

pval=cdf('T',t,v) 

% ou  

pval=cdf('T',t,v)  

 

 

%%%%%%%%%%%%%%%%%%%%%%%%%%%%  

% Test unilatéral à droite  

t=1.96  

pval=1-cdf('T',t,v) 

% ou  

pval=1-cdf('T',t,v) 
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%%%%%%%%%%%%%%%%%%%%%%%%%%%%  

% Test de Fisher unilatéral à droite  

v1=2 % dégrées de liberté au numérateur 

n=100 

k=2 

v2=n-k % dégrées de liberté au dénominateur 

 

Ftest=10  

pval=1-cdf('f',Ftest,v1,v2)  

  

 

 

 

 

 

 

 

%%%%%%%%%%%%%%%%%%%%%%%%%%%%  

% Test de Chi2 unilatéral à droite  

 

chi2test=11  

v=2  

pval=1-cdf('chi2',chi2test,v)  

 

 


