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Characteristic Function
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Moment generating Function

Tra st gavsiolion gumdom o AV~

M (&) — 72(—11'5 - J GX-X\-E(@C)&DL

— P

Asim Tewari, [IT Bombay ME 781: Statistical Machine Learning and Data Mining



Characteristic Function

Asim Tewari, IIT Bombay ME 781: Statistical Machine Learning and Data Mining



Characteristic Function
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Central limit theorem
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Central limit theorem
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Central limit theorem
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Central limit theorem
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Central limit theorem
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Central limit theorem
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Central limit theorem
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Parent population (can be changed with the mouse)

Distribution of Means, N=2
Sample mean=8.14

Sample sd=4.48
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Distribution of Means. N=10

Sample mean=8.09
Sample sd=1.24
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Ref: http://onlinestatbook.com/stat_sim/sampling_dist/index.html
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Distribution of Means, N=25

Sample mean=8.08
Sample sd=1.24
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Application of Central limit theorem
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Application of Central limit theorem 2
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Application of Central limit theorem
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Confidence Interval
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