Assume that

@ X1,Xp,...,X, is a random sample from a normal population

with mean p1 and variance o?.

e Y1, Yo, ..., Y, is a random sample from a normal population

with mean p> and variance o3.

@ The X and Y samples are independent of each other.
(a) Compute (in terms of u1, 2, 01,02, n)

o E[X - VY]

o Var[X — Y] and 05 v
(b) Assuming that n =25, 01 = 0, =5, X =20 and y = 10,
construct the 95% confidence interval for 1 — uo.



