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e expcctcd value of any statistic and the

In case the statistic is the sample mean tl; o
mean of sampling distribution are equivalent:

Mz=H
jati
The standard error is also called the §t§ndalid ((l:z::aao
the sampling distribution of the statistics. n.
mean, the standard error can be calculated by:
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Where ¢ is the standard deviation of the
and n is the size (number of items) in the sample.

where, . e E
o = the standard deviation of the population distribution

n = size of the sample.
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population distribution of that quantity
that quantity, and

A very important implication of this formula is that oné mUS‘EV g:zdngilcn.the
sample size (4x) to achieve half (1/2) the measurement €rror. o tmgldfng
statistical studies where cost is a factor, this may have a factor 1n unde ing

cost-benefit trade-offs.

If one has to achieve half (1/2) th
quadruple (i.e., (4X)) the sample size.

The other method is the sample median from the same population having a
different sampling distribution.

e measurement error then he/she should

For example,

Population Sample Statistic Sampling Distribution

. s s 2 ¥ _ 2
inf inite, X N(;.L,G ) Sample mean, X X - N(IJ, 2_)

n
Finite(SizeN),X~N(1,6?) | Sample mean, X - N n_c?

X ~N|pu, X—

N1 n
Infinite, X ~ Binomial(p) Sample Pr oportion, P | P~ Binomial (p)
Infinite, SampleDifference _ o? Gi
X, ~N(g,,062) X, ~N G‘lsz’:) Eetwcfn Means, X, X,~N|u, ul'n_l"'n—z

XI B XZ

2.1.4.1. Properties of Sampling Distribution
1) The mean of the population and the sampling distribution’s mean are equal.
2) According to the normal distribution the categorisation of the population:

mean in terms of standard deviation is: B

i

i) Approx. 68% of all sample means into 1 standard deviation, ks
ii) 95% into 1.96 standard deviations, and : 1
jii) 99% into the 3 standard deviation. A5

3) The standard error of the mean is the standard deviation of the samplill"
distribution. S
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