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ESTIMATION I (Find the best inferential estimates from finite 
samples) 

 (DA_2022)  
 

Lecture n. 12, Rome 10thApril 2022 



•  Estimators vs parameters
•  POINT ESTIMATES VS INTERVAL ESTIMATES
•  Random numbers and random samples
•  Standard error of the mean
•  Central limit theorem
•  Interval estimation
•  t-distribution (Student)
•  Chi-square distribution
•  Percentiles and confidence intervals
The study material for this lecture can be found in chap. 6 of Rosner’s 
textbook and chap.10 and  11 of W&S
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overwiew of Statistical Inference

From:Bernard Rosner - Fundamentals of Biostatistics-Brooks Cole (2015), chap. 6 
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…making a sample of samples



The emerging Gaussian!



Estimators







Exercise check the central limit theorem



Why we do average measurements?

…Getting an universal distribution to be assumed as a standard



INTERVAL ESTIMATION













See table 6 in the appendix


