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Wilcoxon Two-Sample Test

4od AP I A& test & i continuous distribution €% E_4p & e - A
* B B s magnitude. 7 i & Rugtkentest 2w 0 AP R B ES B
distribution & 4@ 2t ¥ #%-{r(i&%‘if%&“ Pz =0 & test2 i normal € - ek > A

MEBER L=l F- BEAFIIEM AT RES 4pEttest, AT
degree of freedom 2% eEg & » ¥ — B & 4c% & B distribution £ * % > - 44 7
grvirsdek-Aedg) o MEAENPF RS B sample X, X,,..., X, 2 YY)

Lt Ae o o] Pl A ] B BECE &AL T ranksl, 2,3,...,0 + N, do % A
sample ¥ 3 & i 12+ 4p fe el 7R S iraif;é“ﬁi%ﬁ chffc e g * T ¥adhranks.

4 WAY,Y,,....Y, rank enit e o FY endistribution &£ & X . if o 7RAA
1172

IR H Y dovalue € B30 X, PRAW I F FAs kL gtk o Fmy,m A W
# X,Y 2z distribution =7 median, #% i ¥ 12 P testing H, : m, =m, £ alternative
hypothesis H, :m, <m, s critical region - £ Aj4rw>Ccizfa)5% o FIL > F 4
= 3K 5 Him >m,, 78 E critical region #-¢ Ajdew < ciE 485
FHW chdistribution § #4854 > T E G W =n, =353 0 ¢ Fles
0 Rl A e A BN R 8 4B i B distribution, &F i) 0 Fn
'f\?n FRA A7, 2w ol * pnormal 2 i i1 (central limit theorem) > I % i3 #icd >
G5 VA L E T 5 A FF AP E L W emean ¥ variance, &AL
iR & B g mean, @ A4 WY g+ B ficd) R ehprobability 2 £ H mean.

n+n,—1
U, = C;Zn‘inz [1+2+-+(n, +n,)]
(n, +n, -1)!
(=Dt (ng+ny)(ng +n, +1)
(n,+n,)! 2
n,!

n, _(n1+n2)(nl+n2+1) _n,(n +n, +1)
n, +n, 2 2
ZhFvariance 2w o AP ALK YRR P APFTEPMEES S LF Loy 2

[1+2+---+(n1+n2)]2 =12+ 2%+ (N +n,)? +2[1: 24134 +1- (N, +1n,) +---+ (0, +n,) (0, +n, +1)]

£ 8=1-2+1-3+---4+1-(n,+n,) +---+(n +n,)(n, +n, +1)

2
_ {(”ﬁ nz)(znl+n2+1)} () o D 20D g



ERES

(n,+n)°(n,+n,+1)*  (n +n,)(n +n,+1)(2n, +2n,+1)
4 6

2SS =

= (nl o )gl - *D [3(n1 + nz)(nl +N, +1) - (4n1 + 4n2 +2)]

(n, +n,)(n, +n,+1) )
= N [3(n1+n2) —(n1+n2)—2]

_(n 4+ n)(n +n,+)(n, +n, —1)(3n, +3n, +2)
12

EF AP LY variance, f1% &2 mean ki hEi2 0 BUE A 3 f A TR
probability, 2% i i}a? 17 ] variance a2 3¢

Var(w) = EW?]-

n e n,(n,+n,+1)
:—2[12+22+...+(n1+n2)2]+L.23_{#}

n +n, Co 2
(n,+n,-2)!
n, (n +n,)(n +n,+1)(2n, +2n,+1) . n!(n, —2)! 26— n,’(n, +n, +1)°
n, +n, 6 (n,+ny)!
nIn,!
_ny(n +n,+1)(2n, +2n,+1) N n,(n, -1 . (n, +n,)(n, +n,+1)(n, +n, -1 (3n, +3n, +2)
6 (n, +n,)(n, +n,-1) 12
_nA(n +n, +1)°
4
_ n,(n, +n,+1)(2n, +2n, +1) . n,(n, —D(n, +n,+1)(3n, +3n,+2) n,’(n,+n,+1)°
6 12 4
+
- W[(m1 +4n,+2) +(n, ~1)(3n, +3n, +2)—3n, (n, +n, +1)]
_ n, (nl +n, +1)(n1 +Nn, — nz) _ nn, (nl +Nn, +1)
12 12



