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Standard normal distribution
Standardization

Origlnal dataset Subtract mean Divide bz std
-163

Mean 0 082 Mean 0.00
St. dev 122 082 St. dev 100
000 )
000
N~(0,1.49) o N~(0,1)
08?
163

Mean 3
St. dev 122

N~(3,1.49)
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CLT
or
Central Limit Theorem
Is one of the building
blocks of Statistics
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standayrd —
deviation

(of +he sampling distribution)
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Useot In most stathishical fests

Becavse H sholws how Wwell \ou
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Data Science Course

Standard eyyor decreases when
samp\e si3e increases

o nt

Vn
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Estimators and Estimates

Estimators

Broadly, an estimator is a mathematical function that
approximates a population parameter depending only on
sample information.

Examples of estimators and the corresponding parameters:

Mean
Variance

Correlation

Estimators have two important properties:

* Bias

The expected value of an unbiased estimator is the population
parameter. The bias in this case is 0. If the expected value of an
estimator is (parameter + b), then the bias is b.

- Efficiency

The most efficient estimator is the one with the smallest
variance.

Estimates

An estimate is the output that you get from the estimator
(when you apply the formula). There are two types of
estimates: point estimates and confidence interval
stimates.

A single value. An interval.
Examples: Examples:

e 1

9 D

« 12267
« 032

Confidence intervals are much more precise than point
estimates. That is why they are preferred when making
inferences.



http://www.m-fozouni.ir/
http://www.m-fozouni.ir/
http://www.m-fozouni.ir/

354JN0D) 22U310S e1E(



http://www.m-fozouni.ir/
http://www.m-fozouni.ir/
http://www.m-fozouni.ir/

354JN0D) 22U310S e1E(



http://www.m-fozouni.ir/
http://www.m-fozouni.ir/
http://www.m-fozouni.ir/

Estimators have two important properties:

v Bias
The expected value of an unbiased estimator is the population
parameter. The bias in this case is 0. If the expected value of an

estimator is (parameter + b), then the bias is b.

o Efficiency
The most efficient estimator is the one with the smallest

vanance.
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Data Science Course

The most efficient estimatoris the
tsed estimator with smallest vaniance
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Why we should read
English?

Is it possible to get a ahead
start in research only by
reading in Persian or just in
our mother tongue?
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Thanks for watching
AMIGOS
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