
Chapter 9

• Two samples (of sizes n1 and n2 which are large enough for the normal approx-
imation) with expectations µ1, µ2 and variances σ2
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(S2
p is the pooled empirical variance).

If σ2
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• Paired data.

X1, X2, ..., Xn, EXi = µX (Xi = µX + ϵ1i),

Y1, Y2, ..., Yn, EYi = µY (Yi = µY + ϵ2i).

X-s are independent, Y -s are independent but Xi og Yi are dependent for each i.
(1− α) confidence interval for µX − µY[
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Thus from two samples to one sample.
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