EXCEL Functions

Univariate Statistics

=Average(cell1:celln)    Arithmetic mean:  
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=Devsq(cell1:celln):  Sum of squared deviations:
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=Var(cell1:celln)    Sample variance:  
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=Stdev(Cell1:celln)      Sample standard deviation:    
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=Varp(cell1:celln)   Population Variance: 
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=Stdevp(cell1:celln)  Population standard deviation: 
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=Percentile(cell1:celln,p)    (100)pth percentile of a sample

To obtain the Interquartile Range enter:   

=percentile(cell1:celln,0.75)-percentile(cell1:celln,0.25)

=Skew(cell1:celln)  Sample Skewness
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=Kurt(cell1:celln)  Sample Kurtosis


[image: image8.wmf])

3

)(

2

(

)

1

(

3

)

3

)(

2

)(

1

(

)

1

(

2

1

4

-

-

-

-

ï

þ

ï

ý

ü

ï

î

ï

í

ì

÷

÷

ø

ö

ç

ç

è

æ

-

-

-

-

+

å

=

n

n

n

s

x

x

n

n

n

n

n

n

i

j


Normal probability Functions

=normdist(X0, , True)      Normal cumulative distribution function  
[image: image9.wmf])
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To obtain 
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  enter:   =1-normdist(X0,,True)

=normdist(X0, , False)      Normal density function  f(X0;)
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=norminv(p,)   100pth percentile    
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Binomial Distribution Functions

=binomdist(x,n,p,True)        Probability of at most x successes in n trials with P(Success)=p
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=binomdist(x,n,p,False)        Probability of x successes in n trials with P(Success)=p
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Hypergeometric Distribution Function

=hypgeomdist(x;n,M,N)   Probability of x successes in n Trials in population with M Successes in N elements
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Poisson Distribution Functions

=poisson(x,,TRUE)        Probability of at most x outcomes when X~Poisson()
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=poisson(x,,False)        Probability of x outcomes when X~Poisson()
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Gamma Distribution Functions 

=gammadist(x,,True)   Cumulative Distribution Function of Gamma() 
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=gammadist(x,,False)        Probability Density Function of Gamma() 
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=gammainv(p,)   100pth percentile    
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X

X

P

p

=

£

)

(



[image: image23.wmf](

)

dx

e

x

X

X

P

p

p

X

x

p

ò

-

-

G

=

£

=

0

/

1

)

(

1

b

a

a

b

a


Bivariate Statistics

=cov(cellx1:cellxn,celly1:cellyn)    Covariance of X and Y
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Note: to get the sample covariance, type:  =cov(cellx1:cellxn,celly1:cellyn)*n/(n-1)

Where n is the sample size (type the number, not the letter n)

=correl(cellx1:cellxn,celly1:cellyn)              Pearson Correlation of  X and Y
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=linest(celly1:cellyn,cellx1:cellxn,TRUE,TRUE)    Computes l.s. regression equation
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Note: to get all the statistics/estimates highlight a range of 2 columns and 5 rows and type: =linest(celly1:cellyn,cellx1:cellxn,TRUE,TRUE)  then Ctrl/Shift/Enter simultaneously. Output will give:

b
a

se(b)
se(a)

r^2
se(y)

F
df_F

SS_REG
SS_ERR

Where: 
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 EMBED Equation.3  [image: image28.wmf](
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=rsq(celly1:cellyn,cellx1:cellxn)    Squared correlation (coefficient of Determination)
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