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Comparing two samples (Chapter 11)

• Comparing two independent samples

s.r.s., N → ∞: 

without replacement

 ≈ with replacement

(  i.i.d.)

populationobserved data from s.r.s

(random variables)

{X1, …, Xn}

{Y1, …, Ym}

For example, in 

medical study,

• Xi’s: treatment

• Yj’s: control

• Xi’s, Yj’s are 

continuous quantities 

of same characteristic

• X−Y is meaningful

For example, in human

population,

• Xi’s: heights of males

• Yj’s: heights of females

• X1, …, Xn ~ i.i.d. with a common continuous distribution F

• Y1, …, Ym ~ i.i.d. from a common continuous distribution G

• {X1, …, Xn} and {Y1, …, Ym} are independent

Why?

• Problem formulation and statistical modeling
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