25 January 2024 22:38

How do we <thmate 4t

[ from Sample] -

From wunk )
nknown popin I/art(ut) = 0= [by CLSSMMFh'OVL]

A Heasona ;
e ?u,esi b eshbmote erguLd be Va/"llﬁ):iZ(ﬂL‘_E)L

LLK e=0)

) [t conprrim unb/asuu;g]

o

tonfinm Ly, need check E(Z&L

Reswib: E(Je,%)= (n-2) o2

/Ze el
L = O_L ’ = =( &t =
(C’h z)/) ? C(o— ): T, Whene =/ ZQ
A =t - Eﬁi?k
Van(h) = 25 V;i?f) - P e 24T
S \ , Wherne o =
n2a* (n-2)

DLGassion: Nornmal DistHibubone L (bx Derivahves:
"y NM\MMM

fla)

.V X ~ l\r(ﬂ) 0.1)

S EMX)=u, Van(k)= gt

= Svmme trnle obout M-

() Standard Nommal Distribuppy -

X~ N (72
(,U ”; > CONttnuchon of the mew M-\

Define: 1T —(_) ~ N(0,1)

Fing: IO[J(S c = ]L(a) da A ‘
] —[0 [ a (_om,/ou.bahorzj

New Section 15 Page 1



Fing: P[/\’S C] = ]f[i) da [BJ LDMPLLL‘GLHOQJ

(c/-a

(DK)L) [Xu)<C,LL]_P[T<(CA] Jf(f)dl’

———- W — <0
= PLsk] |
Standard Normal Table
§ (k) [ufe. table b fing . ples]

thiz UOLLbLL] _ > .

. (
Note: fuppose we h " -
Nole ave o popln X~ N (M, ) o

. ] ' |

s x' ) X2>”\; X‘n, I;\c/d N(}JA fl) \ !
“-Ioo

=~ H
y Herte cycny XL‘NN—(/L(IO-Z) Yo

= CDﬂ!LdE/'L X, = 15 :
j= 1 —‘amPltﬂg VT TR

\., A”"" o ) N
a’P Pln wmt lan 7%1[1@ al fFhe iStSamPL[rLg ’b(ﬂl:t

_ ~

2 NN, T

B(y Same logcie Xz rvﬁ/\i'(/«(;cri) I

Xnm/\!‘(/'l,trl).

I NS
S KN ) v

> Pefine o Xeep N(0,1) o
) L

—
(w Cha’—ﬁguame Distribumon:
)(,))(2)«--))( . N ey

define  7; = (Xt-ﬂ) ~ N(0,))
—
5 ctonstructed MV

thinc . : (XL /«‘) ~ %( [ah1-$7 di'ctribution WiLth n
L/ dqnau aq fnudom]

New Section 15 Page 2



