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https://www.youtube.com/watch?v=3DPKf7y1F-Q&index=12&list=PLBgxzZMu3GpPPM0eg-xgisORLEgqIK4vN


Confidence Intervals for Means



Let’s consider the “usual” setup where we have an (iid) 
random sample from a normal distribution with 
parameters μ and σ.


How do we estimate μ?



For a moment, let’s pretend we live in some fantasy land 
where σ is known.











What if we live in reality where σ is unknown?


What do we do now?













Confidence Intervals for 
Proportions

















Confidence Intervals for 
Variances











Confidence Intervals for 
Difference of Proportions









Confidence Intervals for 
Difference of Means










