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Sampling Distribution Theory — Part 3

0 REVIEW: what is a sampling distribution!?

0 Shape of sampling distribution of mean when population
is normal




What is a sampling distribution?

Distribution of a such as the

Avg2=16.0

Avgl=15.5

Avg5=16.7
— Plot these averages;

Avgt=168 form distribution
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Why!?

If Xy, Xa,...,X, are independent random variables having normal distributions
with means jiy, fia, . .., pty, and variances .:'.r{"., a3 ... .nr,f. respectively, then the ran-

dom variable

Y=a X1 tasXo+---+a, Xy

has a normal distribution with mean
My = aypiy + dgpts + -0+ g iy,

and variance
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You are free

* to Share — to copy, distribute, display and perform the work

e to Remix — to make derivative works

Under the following conditions

* Attribution —You must attribute the work in the manner
specified by the author or licensor (but not in any way that
suggests that they endorse you or your use of the work).

* Noncommercial —You may not use this work for
commercial purposes.

e Share Alike — If you alter, transform, or build upor
work, you may distribute the resulting work only ur
same or similar license to this one.
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