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Abstract:

     In common practice one compares the dispersions of two random variables about their respective means by comparing their

variances.   However , thi s one-point summary of dispersion  does not  provide much information about the concentra tion of

probabilities around their means.  A more useful concept is that of peakedness.  A random variable X with mean is said to

be less peaked than the random variable Y with mean  if   for all . 

An ordering of variances implies the corresponding ordering of peakedness for normal distributions, t-distributions,

exponentials, and some other common parametric families of distributions.  In this paper we propose the use of the peakedness

ordering in a nonparametric setting when the assumption of such an ordering is reasonable.  El Barmi and Rojo (1997)

considered this problem when the observations are grouped into multinomial cells symmetric about 0.  We consider the

problems of estimation and testing when X and Y are continuous.
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