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A normal prior Bayesian inference for the comparison of two small

samples

Luo Mingkui, Fan Aijun, Wang Kaifa (Departmentof Mathematics, Third Military Medical University, Chongging,
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Abstract Objective:

Th e-two—sample comparison, the two-sample-test and the nonparameter rank

test are reliable when the sizes of samples are large. but they are not reliable when the sizes are small. The

purpose of this paper is to establish a suitable statistical procedure for the small sample. Methods: The em—

pirical Bayesian method is applied and the follows are supposed @D two sam ples have normal distribution with

the same variance® the parameters have normal prior distribution® there is square loss. Results: A Bayes

estimation and a Bayes posterior confidence interal are established and a Bayes test § rule is constructed for

the comparison of two small samples. Conculusion:

The emperical Bayesian method is more reliable than the

two—sample--test method in comparison of two small samples.
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