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Result 5.3: Simultaneous Confidence Intervals (T2 intervals.)
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Simultaneous Confidence Intervals One-at-a-Time Intervals
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The Bonferroni Confidence Intervals
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Bonferroni intervals provide more precise estimates than the T? intervals.



Large Sample Inferences:

Result 5.4:

Whenn — pislarge, the hypothesis Hy: u = g is rejected in favor of
Hi:u # uy, at a level of significance approximately «, if the observed

n(X —pme)'S™ (X — po) > xp(a)
Result 5.5:

the large sample 100(1 — a)% simultaneous confidence intervals for
the population
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* u; € E,- iZg \/E] with probability (1 — a) (5.29)

e a'u € aX+Z a / Isa] with probability (1 — a)



