Assignment 9

Power and Correlation

DUE DATE: 3/31/03

Download the SAS IML Monte Carlo program for correlations from Brannick’s website.  Estimate the power of the test of 
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for the following combinations: 

Power Table 

	
	N (sample size)
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1. To do so, you must first find the minimum value of r that is significant for each sample size (use the t table or a table of the significance of r to figure this).  Then use the Monte Carlo program to generate 10,000 sample values of r from the given 
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 and sample size.  Find the proportion of sample values that are larger than the minimum value of r.  That proportion is the power of the test; write it in the table.  Under what circumstances does the test for the significance of r show good power?  (3 points)

2. Go to the journals in your area of interest (or an area of interest in which correlation coefficients are published).  Find a correlation coefficient that describes a relation of interest to you and the sample size associated with that correlation.  Use the procedure above to estimate the power of the test assuming that the correlation shown in the article is the given value of 
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 (along with the article’s sample size).   What does this tell you about the power of the test in your area of interest?  What sample size do you think you would need to get good power if you were to do research in this area? (2 points)
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