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Small sample theorem

® If population = normal X; ~ N (,u,az)

® Even if 02 is unknown
® Even if we have only small sample
® \\Ve can use t-distribution to estimate p
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Estimation of py (1)

Pr(—1.96 < z <1.96) = 95% 1
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Estimation of py (2)

2. Large sample & unknown 0%
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Estimation of u (3)

3. Small sample & unknown o2
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Pr(—t(n—-1,0.05) <T <t(n-1,0.05)) =95% "
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Distribution of proportion

® Distribution of ratio
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___p-p
T O

® |[f the sample size is large enough
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Estimation of
population proportion

® If the sample size is large enough
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® Confidence interval of ratio “p

Pr[ﬁ—l.%\/ p(ln_ P) _ < |6+1.96\/ SC) } — 95%
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