
Chapter 5

Two Sample

Bernoulli

suppose we have two sets of coin flips
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we want to know if thetaythetax
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A natural stat for testing
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In Chap 4 CLT AMLE
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Using that sums of Gaussian are Gaussian
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WLIN to replace thetan an estimate
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Chapter 5

Continued

Two sample Gaussian

Y1ldotsYnysim1dNleftMyFy2rightX1ldotsXnxsimidNleftMx1sigmax2right
Sometimes sigmay2sigmax2
pooled analysisHMyneqMxHMyneqMx

A sensible test stat hatmughatmuxequivhatuDelta
overlineYoverlineX

Welch 1938 showed
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An important variation involves paired date
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We can reduce this 2 sample

testingproblemin a one sample
onelet
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H0muymuxequivmudvarnothingH1mudneqphi
1 sample t test
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