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Interval Estimation

• What is interval estimation? 

Question 6.10 
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Definition 6.22 (interval estimator, coverage probability, interval estimate, confidence 

interval, and confidence level, TBp. 217 & 279)
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Question 6.11

Repeated construction of 

95% confidence intervals

Definition 6.23 (pivotal quantity)

• methods for constructing interval estimators
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Example 6.38 (some pivotal quantities, TBp. 279-281)
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Theorem 6.21 (exact distribution method for constructing confidence intervals of θ )
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Example 6.39 (cont. Ex. 6.38, exact confidence intervals, TBp. 279-281)
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Question 6.12 

Definition 6.24 (asymptotically pivotal quantity)

Theorem 6.22 (asymptotic method for constructing confidence intervals, TBp. 281)
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Note. 
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Example 6.40 (cont. Ex. 6.19, asymptotic confidence interval for Poisson mean, TBp. 282)

Note. (TBp.283)
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Example 6.41 (cont. Ex. 6.15, asymptotic C.I. for Hardy-Weinberg Equilibrium, TBp. 283)
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Definition 6.25 (confidence intervals constructed by bootstrap, TBp. 284)
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Example 6.42 (cont. Ex. 6.41, bootstrap C.I. for Hardy-Weinberg Equilibrium, TBp. 284)
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Example 6.43 (cont. Ex. 6.17, bootstrap C.I. for Gamma distribution, TBp. 285)

Example 6.44 (sample size determination)
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 Reading: textbook, 7.3.3, 8.5.3; Further reading: Wackerly et al., 8.5, 8.6, 8.7, 8.8, 8.9


