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Con�dene intervals

Interval Estimation
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Con�dene intervals

Loation, sale and loation-sale families
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Con�dene intervals

Seeking shorter on�dene intervals

sometimes want to optimise the length of the CI

(add text...)

We now want to evaluate

(∗)
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fY (t)dt = 1− α

and �nd onditions whih give a short on�dene interval.
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Could hoose uto�s α/2, i.e.
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This is what is usually done. It is optimal for the normal distribution, but

not for other, asymmetri distributions.
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A few more examples and bakground

Gunnar Stefansson Con�dene intervals Otober 28, 2021 5 / 5



Con�dene intervals

Copyright 2021, Gunnar Stefansson

This work is liensed under the Creative Commons Attribution-ShareAlike

Liense. To view a opy of this liense, visit

http://reativeommons.org/lienses/by-sa/1.0/ or send a letter to

Creative Commons, 559 Nathan Abbott Way, Stanford, California 94305,

USA.

Gunnar Stefansson Con�dene intervals Otober 28, 2021 5 / 5


	Confidence intervals

