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ABSTRACT

In 1915 R.A. Fisher found that the character in the distribution
&
of Pearson Product-Moment Correlation Coefficient (x) depending on the
sample sice (n) and the population correlation coefficient 95). He

studied in more detail and found that ‘r‘' could be determined by

transforming the formula :

oL
Z = pn
F e el

Where the sampling distribution of ZF is appraximately normal.

The mean and standard“deviation is

51n G2
F - r~

oF
I

o
1l

2 1/ /n-3

The 'transformation of r is widely used in testing hypothesis

1. 8y = P=fq Py # O
H =+ P7 P



R.A. Fisher stated that when n is large enough it will give
a correct conclusion. How large is large is our problem because the
sample size will be usually subjectively determined. The purﬁose of
studying is to f£ind the suitabiiity of sample size by using simulation
to find the exact conclusion. It is necessary to generate the bivariate
normal data with parameter F)= 0.1, 0.2, ..., 0.9. In this thesis we
only study the testing hypothesis when_P is positive. For negative‘P,

it can be proved and concluded in the same.

In studying the tablesof the bivariate normal data when valve
of P varies according te 0.4,/0.2, ..., 0.9 is given, it will be useful
for the purpose of randem sampling to use a bivariate normal data by

researcher who studies in a related topic.

From studying the distribution of data, we discover that when
P is not equal to 0 and n is less than 25, the distribution of r is
skewed but when n is at least 25, the distribution of r is approximately

normal. By transforming r to be Z2_ ZF will distribute normally.

F
The main conclusion is that the sultability of sample size

for testing hypothesis when‘p is not equal to 0 atefl = .01, n will have

a value of at least,9, at-ol =/ <05 and ol = .10, n will have a valve of

at least 5.
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