Confidence Interval Flowchart

Parameter Variance | Variances Size? Point Standard Distribution D.O.F Confidence
known? same? ’ estimator error type U interval
Mean, u Known — Irrelevant | x (o \/; z-distrib. — Xxtz,,0;
Mean, u Unknown | — Small X S, / Jn t-distribution | n—-1 X*t,,s;
Mean, u Unknown | — Large x S, / Jn Approx. z — Xtz,,s;
Proportion, p Known — Irrelevant | Crazy Crazy Crazy Crazy Crazy
Proportion, p Unknown | — Small p JPA=p)/n 7?7? 7?? 7??
Proportion, p Unknown | — Large p Jp=p)/n approx. z — Ptz,,s,
ol o] -
Diff. in means, Au Known — Irrelevant | AX L 4+2 z-distrib. — AXtz,,0,;
nl nZ
e ~Ds2+(n,-1s? [1 1 -
Diff. in means, Au Unknown | Yes Small AX \/ (ot =Dy +(n, =15, |1 +— | t-distrib. n+n,—2 | AXxxt, s,
n+n,—2 n, n,
e ~Ds2+(n,-1s? [1 1 -
Diff. in means, Au Unknown | Yes Large AX \/ (m, = 1)s; +(1, =Ds, |1 +— | approx. z — AX*2z,,,5,
n+n,—2 n, n,
ice s Posl non, -2 |
Diff. in means, Au Unknown | No Small Ax 442 t-distrib. o JAVE S
n, n, (approx.)
iep s s> s =
Diff. in means, Al Unknown | No Large A% Lz approx. z — AX £z, 5
nl nZ
Diff. in proportions, Ap | Known — Irrelevant | Crazy Crazy Crazy Crazy Crazy
Diff. in proportions, Ap | Unknown | Yes Irrelevant | Crazy Crazy Crazy Crazy Crazy
Diff. in proportions, Ap | Unknown | No Small Ap \/ p-p ), p.(1-p2) 272 272 72
nl 7[2
. : . ~ pl(l - P ) pz(l - pz) AD +
Diff. in proportions, Ap | Unknown | No Large Ap + approx. z — P L 261254
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