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> k<-gnorm(1-0.025,0,1)
>k
[1] 1.959964
; x<-rnorm(10,0,1)
X
1] -0.95275764 0.39604400 2.15215811 -0.22070032 0.22461379

[
[6] 0.06671838 -2.86975585 0.92568507 -2.54089931 -0.98980498
> barx<-mean (x)

> barx

[1] -0.3808699

> mL<-barx-k*sqrt(1/10)

> mU<-barx+k*sqrt(1/10)
>nL OO O000O0OO0OOOOO
[1] -1.000665

>nmU OO OOO0O0O0o0ooo
[1] 0.2389252
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r conf.interval ~

conf.interval<-function(x,conf,sigma2){
n<-length(x)

alpha<-1-conf

k<-gnorm(1-alpha/2,0,1)

barx<-mean(x)

mL<-barx-k*sqrt(sigma2/n)
mU<-barx+k*sqrt (sigma2/n)
return(c(mL,mU))

conf.interval(x,0.95,1)
1] -1.0006649 0.2389252

VaVA4 + + +4+ + ++ V

21

0o oo

0000000000000200900000

conf.interval O O O

> conf.interval(rnorm(10,0,1),0.95,1)
[1] -0.4407088 0.7988812

> conf.interval (rnorm(10,0,1),0.95,1)
[1] -0.7284778 0.5111122

> conf.interval(rnorm(10,0,1),0.95,1)
[1] -0.7529757 0.4866144

> conf.interval(rnorm(10,0,1),0.95,1)
[1] -1.0780105 0.1615796

> conf.interval (rnorm(10,0,1),0.95,1)
[1] -1.28314464 -0.04355458

> conf.interval (rnorm(10,0,1),0.95,1)
[1] -0.6162157 0.6233744

> conf.interval(rnorm(10,0,1),0.95,1)
[1] -1.0766413 0.1629487

> conf.interval(rnorm(10,0,1),0.95,1)
[1] -0.9572526 0.2823375

> conf.interval(rnorm(10,0,1),0.95,1)
[1] -0.6586764 0.5809137

> conf.interval(rnorm(10,0,1),0.95,1)
[1] -0.4116793 0.8279107

~
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oo mo Oo00oo00ooo0oooooooz2000 00000 oo mo Oo00oo00oOoo0ooooooo2000 00000
. conf.interval L L 1J N(0,1?) 00000 n=100000 100000000000000 95% O
X
[1] -0.95275764 0.39604400 2.15215811 -0.22070032 0.22461B79 OoooD lo000o000
[6] 0.06671838 -2.86975585 0.92568507 -2.54089931 -0.98980A98 _
> y080<-conf.interval(x,0.80,1) conf.interval
> y080 > for (i in 1:100){
[1] -0.78613206 0.02439231 + print(conf.interval (rnorm(10,0,1),0.95,1))
> y080[2]1-y080[1] +}
[1] 0.8105244
> y090<-conf.interval(x,0.90,1)
> y090
[1] -0.9010183 0.1392785
> y090[2]1-y090 [1]
[1] 1.040297
> y095<-conf.interval(x,0.95,1)
> y095
[1] -1.0006649 0.2389252
> y095[2]-y095[1]
[1] 1.23959
> y099<-conf.interval(x,0.99,1)
> y099
[1] -1.1954186 0.4336789
> y099[2]-y099[1] 2 »
[1] 1.629097
oo mo J0000000ooooOoOo209 00000 oo mo J00000d0dooooOoo209 00000
[1] -0.4103589 0.8292311 [1] -0.4917693 0.7478208
[1] -0.2691124 0.9704777 [1] -0.1759157 1.0636743
[1] -0.6794240 0.5601661 [1] -0.664813 0.574777
[1] -1.1243018 0.1152883 [1] -0.5545437 0.6850463
[1] -1.14312049 0.09646958 [1] -0.8383094 0.4012807
[1] -0.6052396 0.6343504 [1] -0.5151586 0.7244315
[1] -0.4836565 0.7559336 [1] -0.5340719 0.7055181
[1] -0.6724574 0.5671326 [1] -0.1319127 1.1076774
[1] -1.15010483 0.08948523 [1] -0.9674491 0.2721410
[1] -0.4561505 0.7834396 [1] -0.3700513 0.8695388
[1] -0.3101039 0.9294861 [1] -0.6378694 0.6017206
[1] -0.6458842 0.5937059 [1] -1.17877693 0.06081314
[1] -0.2816609 0.9579292 [1] -0.7522586 0.4873315
[1] -0.5263421 0.7132480 [1] -0.8342115 0.4053785
[1] -0.6323301 0.6072600 [1] -0.7699872 0.4696029
[1] -0.5140249 0.7255651 [1] -0.8774342 0.3621558
[1] -0.6630502 0.5765399 [1] 0.01801523 1.25760530 OO0 (k- OO OO 000000
[1] -1.30118369 -0.06159363 OO0 k- 0000000000 [1] -0.4779354 0.7616547
[1] -0.7856636 0.4539265 [1] -0.5639029 0.6756872
[1] -0.4913147 0.7482753 [1] -1.0979876 0.1416024
[1] -0.7176052 0.5219849 [1] -0.2596586 0.9799315
[1] -0.7251859 0.5144042 [1] -0.07908651 1.16050355
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[1] -0.6088526 0.6307374 [1] -0.1435447 1.0960453

[1] -0.5938790 0.6457111 [1] -1.14772481 0.09186526

[1] -1.1309118 0.1086782 [1] -0.9584142 0.2811758

[1] -1.0618950 0.1776950 [1] -1.0835302 0.1560599

[1] -0.09044292 1.14914714 [1] -0.4928898 0.7467002

[1] -1.22267372 0.01691634 [1] -0.9616206 0.2779694

[1] -0.764919 0.474671 [1] -0.8527472 0.3868428

[1] -0.1976989 1.0418912 [1] -0.5195266 0.7200635

[1] -0.09907568 1.14051439 [1] 0.09238219 1.33197225 OO0 x- OO0 OOOOOOOO

[1] -0.5158186 0.7237714 [1] -0.4542385 0.7853516

[1] -0.740364 0.499226 [1] -0.2368548 1.0027353

[1] -0.9535374 0.2860526 [1] -0.7633375 0.4762525

[1] -1.0523093 0.1872807 [1] -0.3599203 0.8796698

[1] -0.7154613 0.5241288 [1] -0.5056557 0.7339343

[1] -0.8744612 0.3651289 [1] -0.9296644 0.3099256

[1] -0.4538198 0.7857703 [1] -0.9254462 0.3141438

[1] 0.2483399 1.4879300 00 k- 0000 O0O0DOOO [1] -0.3374106 0.9021794

[1] -0.8235227 0.4160674 [1] -0.6379152 0.6016749

[1] -0.2575735 0.9820166 [1] -0.7327016 0.5068884

[1] -0.5348435 0.7047466 [1] -1.29052943 -0.05093936 O Ox- 00 O0O0O0O0O0O00OO

[1] -1.1125506 0.1270395 [1] -0.4382463 0.8013437

[1] -0.8320479 0.4075421 [1] -0.8462166 0.3933735
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[1] -0.9631503 0.2764397

[1] -0.4868351 0.7527550

[1] -0.3243519 0.9152382 o

[1] -0.4026134 0.8369767 El

[1] -0.4668755 0.7727146

[1] -0.886738 0.352852 g 1

[1] -0.8810452 0.3585449

[1] -0.4334746 0.8061154 g -

[1] -0.9771255 0.2624646 =

[1] -1.32157109 -0.08198103 OOk- 0000 O0ODOOO0 .

[1] -0.3524163 0.8871738

>_1_ -0.9724289 0.2671612
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gnorm(l-alpha/2,0,1)

ooooo

(20000 |
k<-qt(1-alpha/2,77-1)
x<-rnorm(?7,0,sqrt(2))

barx<-mean(x)
sigmaU<-var (x)
mL<-barx-k*sqrt(sigmaU/?7?)
mU<-barx+k*sqrt (sigmaU/?7)

VVVVVVVYV

~9
9

O

sigmaU<-var (x)
god t(n,1)<a/2) g
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