




















































































ST 02 Week 16

Prop Given i i d sample Ii from a smooth

p.d.f.fi07 with OER Denote MLE of 0 by
8C i Ent

Under some regularity requirements we have

Distributionof Jned 0 Nio

where 1101 is the Fisher Information definedby

1107 1 71 0 tentg ax

RK 11 When n is large No n 5

27 For discrete 8 V with mass function Pix o

1101 PH O

Conctions confidenceIntervalse

Motivation coverage probability

P LC IT CO CUI Ii I























































































Case I Ii i i d from Ny 27 with known 22

By former lectures we know In NY

No 1

Denote the critical value for 2 side tail prob
of α by ZE i e for Y N 10 1

PUYI ZE 2

Then we observe

1 2 P 1EY EE

C PC Zz E M E ZE In 1 1 2

i e The 11 21 confidence interval for µ is

x ̅ z.EE ZE Fn

E.g α 0.05 1 0.95 2 1 96

How to find ZE By symmetry


































































Case I ii d from Nyu 02 a unknown
still want inference on µ

Recall 5 i IT E.SE I

It can be shown that j.EE z tm

If we use tn i I denote the critical value

for 2 side tail prob of t distribution then
the X 21 confidence interval for µ is

I tn i.I.E.S.EC l I tn i E.E.S.E 1

Case IX i i i d from non normal distribution
with mean µ and variance 2

The approximate 4 21 confidence interval is

CE 2 ZE


