SAMPLING
TECHNIQUES
AND SAMPLING
DISTRIBUTIONS

111 POPULATION (OR UNIVERSE)

A population is the totality of the observations made on all the objects (under

investigation) possessing some common specific characteristics, which are of particular interest to
researchers.

The population is the aggregate of the elements and these elements are the basic units
that comprise and define a population, The population must be defined in terms of

(i) content, {if) unit, . (i)  extent, (iv) time

For instance, the students of first year class at a given college. the characteristic to be
investigated may be the score received by each student in a college entrance examination, in a
given year. Populations may be finite or infinite.

11.1.1 Finite Population. A population is said to be finite if it includes a limited number of
elementary units {objects or observations).

Examples of a finite population are: the heights of all the students enrolled at a college
in a given year, the wages of all employees of a steel mill in a given vear, the amount of money
spent by each student in an engineering university in a given academic year, or the grading of
items as defective and non-defective that are produced by an industry on a given day.

11.1.2 (infinite Population. A population is said to be infinite if it consists of unlimited
number of elementary units. At least hypothetically, there iz no limit to the number of units it can
include.

Examples of an infinite population are: the weights at birth of all human beings, the
results obtained by rolling of a die, the lifetimes of all the bulbs produced in a production process
that operates indefinitely under given manufacturing conditions.

11.2 SAMPLE

A sample 15 a part of the population which is selected with the expectation that it will
represent the characteristics of the population,

11.2.1 Sampling. Sampling is a procedure of selecting @ representative sample from a given
population.

11.2.2 Sample Survey versus Complete Enumeration, The collection of information from a
part of the population is called making a sample survey. The collection of information from all
elements in a population is called taking a census or making a complete emumeration,

27




28 A Text Book of Statistics — Part 11

11.2.3 Purposes of Sampling. The two basic purposes of sampling are:

(i) To obtain maximum information about the characteristics of the population with
minimum cost, time and effort,

(i) To find the reliability of the estimates derived from the sample.

11.2.4 Advantages of Sampling. Following are the main advantages of sampling over a
complete census.

(i)  Time Saving: A sample survey involves lesser amount of time and energy than a
complete enumeration both in the execution and the analysis of data. This is a vital
consideration when the information is urgently needed as the results from a sample
survey are more readily available.

(i) Economic: A sample survey requires less expenses and labour as compared to a
complete census because the cost of covering only a fraction will be lower than that of
covering the whole population.

{iif} Accuracy: A sample survey provides the results which are almost as accurate as those
obtained by complete census, A properly designed and carefully executed sample survey
will provide even better resulis.

{iv) Feasibility: Sometimes the data are obtained by tests that are destructive, For example,
to know the average life of certain type of electric bulb. we shall take a sample of these
bulbs and keep them on until they burn out. We cannot think of testing the whele lot. In
testing blood of a patient we do not drain the entire blood out of him but examine just a
few drops. Sampling may be the only means available for obtaining the desired
information when the population is infinite or inaccessible. Tn such cases complete
enumeration would neither be physically possible nor practically feasible.

Whatever he the merits of sampling, it cannot totally replace a complete census. A
census is a record of a nation's history and iis importance has to be given due acknowledgement,

.25 Limitations of Sampling. If the basic facts of each and every unit in the population
are needed, census become indispensable. The sample will not meet such a reguirément,

For example. the list of income tax payers is prepared very carefully, the list of voters is
prepared to include the nwme of each and every voier, or an inventory of all goods and stocks is
necessary to know the toial amount of stocks of a firm,

113 SAMPLING DESIGN

A sampling design is a procedure or plan for obtaining a sample from a given population
prior to collecting any data,

The collection of detailed information is known as survev. When a survey is carried out
hv a sampling design, it is called a sample survey. A sample survey should be properly planned
and carefully executed in order to avoid inaccuracies,

1121  Sampling Units. Sampling anits are those basic units of the population in terms of
which the sample design iz planned,

The sampling units must he distinct and exhaustive, /. e., they must make up the whole
population and they muost not be overlapping. Sometimes the sampling unit is ohvions, as ina
population of students or in a population of light buths. Sometimes there is a choice of sampling
unit. In sampling an agricaltural crop. the sampling unit might be a field. a farm or an area of land
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whose shape and area is at our disposal. In sampling a human population, the unit might be an
individual person, the household or all the persons living in a block.
11.3.2 Sampling Frame. A sampling frame is a complete list of the sampling units:

For example, a complete list of all the students i a college on May 10, 1995, is the
frame: A complete list of all households in a city is an other example of the frame. )
11.3.3 Types of Sampling Designs. Meaningfulness of estimates, obtained from a sample,
depends upon the methods of selecting a sample. Broadly speaking there are two different
sampling schemes.

(i  Non-probability sampling
(ify  Probability sampling

1.4  NON-PROBABILITY (NON-RANDOM) SAMPLING

A non-probability sampling is a procedure in which we cannot assign to an element of
pupulation the probability of its being included in the sample.

We often make inferences about the population from arbitrary and informal samples. A
wheat dealer forms his opinion about a sackful of wheat by examining just a few grains. To say
about the guality of rice cooked in a big pot, the cook takes only a spoonful of rice to taste and
decide on its quality of cooking. Such arbitrary selections ure frequently made in research, in
hiological and physical sciences.

11.5  PROBABILITY (RANDOM) SAMPLING

A probability sampling is a process in which the sample is selected in such a way that
every element of a population has a known non-zero (not necessarily equal) probability of being
included in the sample.

The advantage of probability sampling is that it provides a measure of precision of the
estimates. The underlying principle of a random sample is that personal factor is eliminated in the
selection as the investigator does not exercise his discretion in the choice of items. No factor other
than chance affects the likelihood of an item being included in or excluded from the sample. A
random sample may be taken with or without replacement.

1151 Random Sampling With Replacement. Sampling is said to be with replacement from
a population ( finite or infinite ) when the unit selected at random is returned to the population
before the next unit is selected. The formal description of the sampling method 15 as follows.
1.  Anobject is selected from the population in a way that gives all objects in the population
an equal chance of being selected.
3. The characteristics level of the object selected is observed, and the object is returned to
the population prior to any subseguent selection.
3. Forasample of size n,steps (1) and (2) are performed n times

Thus the number of units available for future drawing is not affected. The population

remains the same and a sampling unit might be selected more than once.
11.52 Random Sampling Without Replacement. Sampling is said to be without replacement,
when the sampling unit selected at random is not returned to the population, before the next unit
is selected. The formal description of the sampling method is as follows.
1.  The first object is selected from the population in a way that gives all objects in the
population an equal chance of being selected.
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2. The characteristics level of the object selected is ohserved, but the object is not returned
to the population.

kA An object is selected from the remaining objects in he population in a way that gives
all the remaining objects an equal chance of being selscted, and step (2) is repeated.
For a sample of size n, step (3) is performed (n — 1) times.

Thus the number of units remaining after each drawing will be reduced by one. In this

case, 4 sumpling unit selected once cannot be selected again for the sample because the selected
unit is not replaced.

11.6 SIMPLE RANDOM SAMPLING

Simple random sampling is a procedure of selecting a sample of »n  units
(n = 1, 2,--+, N) from the population of -N units in such a way that:

(7} Every unit available for sampling has an equal probability of being drawn.
(i) Every sample of size n has the same probability of being selected.
A sample drawn by this procedure is called a simple or unresivicted random sample. A

sample containing n elements selected from a population consisting of N elements is called a
sample of size n. The simple random sampling is used in the population which is essentially
homogeneous in terms of some characteristics relevant to the enquiry. For small populations
where the elements are easily identifiable and accessible, simple random sampling may be easy to
apply. ;
Theorem 11.1 If a simple random sample of size- n is selected from a finite population of size
N, then the number of all possible samples is given as

Na. of possible samples

1l

N", if sampling is done with replacement

No. of possible samples NP if sampling is done without replacement

Proof. A sample of size n under simple random sampling ( with or without replacement )
consists of an ordered specification of n elements, namely
{ the first chosen, the second chosen, - -+, the n-th chosen. )]

Sampling With Replacement. If we use sampling with replacement, the number of units
available for each drawing are N,

The first unit of the sample can be selected in N different ways, the second unit of the sample
can also be selected in N ways, the third unit of the sample can also be selected in N ways, and
soon, the n-th unit of the sample can also be selected in N ways.

Using the multiplicative principle. the number of all possible samples of size n, that could be
selected from a finite population of size N, is

No. of possible samples

NXNxN -+ nimes
= Nt
A sample of n units constitutes only one arrangement. and there are N " pessible arrangements

of n units from a finite population of N units. Each of the N* possible samples is selected with
the same probability

: 1 |
XKoo ntimes = =

1
x _— -
N NxNXNX-- ntimes "

.

b
NN
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Sampling Without Replacement. If we use sampling without replacement, the number of units
remaining after each drawing will be veduced by one
The first unit of the sample can be selected in N different ways, the second unit of the sample

can be selected in ( N — 1) ways, the third unit of the sample can be selected in (N — 2)
ways, and so on, the n-th unit of the sample can be selected in (N — n + 1) ways.

Using the multiplicative principle, the number of all possible samples of size n, that could be
selected from a finite population of size N, is

MNo. of possible samples = N(N - 1N - 2)--- {N-(n—-1)}
NIN-IL}N-2)---(N-n+1)
NN =1): (N =n+1J(N—nr) - (3)2H1)
(N =n)-=-(3)(2)(1)
N!

= - N
(N=n) 3

I

A sample of n units constitutes only one arrangement, and there are ¥ P, possible arrangements

of n units from a finite population of N units. Each of the Y P, possible samples is selected
with the same probability
1 L 1 1 1

— p R = =
N N-1 N-n+l NIN=1) - (N=n+1) .HP"
11.6.1 Random Digits. A 1able of random digits consists of a sequence of digits designed 1o

represent the tesult of & simple random sampling with replacement from a population of digits 0,

1, 2, -+-, 9. Ina lable of random digits each digit from 0 to 9 is called a random digit, each

having the probability of occumrence of 1/ 10. Here random implies that all of these digits have

the same probability of occurrence and the occurrénce and nen-occwrrence of any digit is
independent of the occurrence and non-ocerrrence of all other digits. Table 15 is such a table,

In a random digits table, random digits are normally combined to form numbers of more
than one digit. For example, random digits taken in pairs will result in a set of 100 different
numbers from 00 to 99, each having a probability of occurrence of 1/ 100 and each being
independent of other numbers similarly formed. Likewise random digits taken in triples will
result in & set of 1000 different numbers from 000 to 999, each having a probability of
oceurrence of 1/ 1000 and each being independent of other numbers similarly formed. Similarly,
random digits taken in quadruples will result in 10000 different numbers from 0000 to 9999,
each having a probability of occurrence of 1/ 10000, and each being independent of other
numbers similarly formed,

11.6.2 Selection of Simple Random Sample. A simple random sample can be selected by the

following methods.

(i) Lottery Method. In this method, a distinct and different serial number from 1 to N is
assigned to every unit of the population of N units and the number is recorded on a card
or a slip of paper. All the numbered slips are then placed in & container, and they are
thoroughly mixed. A blind selection is made of the number of slips required to constitute
the dgsired size of the sample, The items corresponding to the slips drawn will constitate
the random sample. The selection of items depends entirely on chance. Some lotteries
use a rotating wheel in selecting tickets. The wheel has equal segments on its rim, one




32 . A Text Book of Statistics — Part 11

for each of the digits © through 9. N lotery tickets are numbered from | to M.
Suppose the tickets have three-digit numbers. A tcket number then would be selected by
spinning the wheel thrice and recording the digit which appears at the pointer each time
the wheel stops. If the digit sequence is 534, then the ticket number 534 is selected.
The Iottery method becomes quite cumbersome to use as the size of population becomes
large. then an alternative method of selection of a random sample is employed.

(i) Using Random Digits. In this method a distinct sampling number from 0 to (N -1)
is assigned to every unit of the population of N units. A table of random digits is
consulted with a randomly selected starting point in the table. The table is read in single
digits. in groups of two, three or more according to the number of digits in the sampling
number ( N — 1) assigned to the last unit in the population. Any number greater than
(N = 1) is discarded. A number appearing second time is also discarded if the
sampling is without replacement. Continue the process of selecting the random digits or
numbers until the desired sample size is reached.

1.7  STRATIFIED SAMPLING

If the elements in the population are not homogenous, then the population is divided into
non-overlapping homogeneous subgroups, called strata, and sample is drawn separately from
each stratum by simple random sampling. This sample is called stratified random sample. The
process of dividing a heterogencous population inte homogencous subgroups is called
strarification.

The benefit of this method is that if non-overlapping homogeneous subgroups of the
population can be idemtified, then only a relatively small number of observations are needed 1o
ascertain the characteristics of each subgroup. Stratification is used also w0 improve sample
estimates of population characteristics. Stranfication is used:

(i)  to provide an adequate sample for each strawum,
(if)  because it can give more precise estimates of population characteristics than other types
of samples.
11.8.  ERRORS
11.8.1 True Value, By rrue value we mean the value that would be obtained if no errors were
made in any way in cbtaining the information or computing the characteristic of the population.

True value of the population is possibly obtained only if the exact procedures are used
for collecting the correct data, each and every element of the population has been covered and no
mistake or even the slightest negligence has happened during the process of data collection and its
analysis. It is usually regarded 23 an unknown constant,

11.82 Accuracy. By accuracy we refer to the difference between the sample result and the
true value. The smaller the difference, the greater will be the accuracy. Accuracy can be
increased:

(i) By elimination of technical errors,

(fi) By increasing the sample size.
11.B3 Precision. By precision we refer to how closely we can reproduce, from a sample, the
results which would be obtained if a complete count (census) was taken using the same method of
measurement.
11.8.4 Error. The difference between an estimated value and the population true value is
called an error, Since a sample estimate is used to describe a characteristic of a population. A
sample being only a part of a population cannot provide a perfect representation of the
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population, no matter how carefully the sample is selected. We may think as to how close will the
sample estimate be to the population true value. Generally it is seen that an estimate is rarely
equal to the true value. There are two kinds of errors:

(f)  Sampling (random) errors

{(ii} MNon-sampling (non-random) errors
11.8.5 Sampling Error. A sampling error is the difference between the value of a statistic
obtained from an observed random sample and the value of corresponding population parameter
being estimated,

A sample may not provide a true representation of the population under study, simply
because samples represent only a part of a population and thus depend on * the luck of the draw ",
even if the sample survey is properly designed and well-implemented. Generally, let T be
sample statistic used to estimate the population parameter , then the sampling error, denoted by
E, is defined as

E=T-8¢6

The value of sampling error reveals the precision of the estimate. Smaller the sampling
error, the greater will be the precision of the estimate. The sampling errors can be reduced:

(i) By increasing the sample size.

(ify By improving the sampling design.

{iif) By using the supplementary information. =
11.8.6 Non-sampling Errors. The errors that are caused by sampling the wrong population of
interest and by response bias, as well as those made by an investigator in collecting analysing and
reporting the data, are all classified as non-sampling or nen-random errors. These errors are
present in a complete census as well as in a sample survey.

11.8.7 Bias. Bias is the difference between the expecied value of a statistic and the true value
of the parameter being estimated, Let T be the sample statistic used to estimate the parameter g,
then the amount of bias is

Bias = E(T)-8
The bias is positive if E(T) > 6, itis negative if E(T) < & and it is zero if
E( T) = @ Bias is a systematic component of error which refers to the long-run tendency of the
sample statistic to differ from the parameter in a particular direction. Bias is cumulative and
increases with the increase in size of the sample. If proper methods of selection of units in a
sample are not followed, the sample results will not be free from bias.

Exercise 11.1
1. (@) Explain the terms: Population; Sample: Sampling frame; Sampling unit.
(b) Define suitable populations from which the following samples are selected:
(/)  One thousand homes are called by telephone in the city of Karachi and asked to
name the T.V programme that they are now watching
{if) A coinis flipped 53 times and 32 heads are recorded.
(iif) Two hundred pairs of a new type of combat boots were tested for durahility in
Vietnam and, on the average, lasted two months.
{ (i) Homes in Karachi city having telephones and T.V..
(it) An infinite number of tosses of a comn,
(i) Total production of a new type of combat boots during a particular period. }
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{c)

. la)

(&)

(e}

. (a)
(&)

(e}

. {a)

(b)

(e}
. la)

(b)

In each of the following situations, determine whether the sampling is done from a finite
population or an infinite population and then define the population.
() Acoin is tossed 20 times and 12 heads are recorded.
(i)~ Ten employees of large manufacturing company are selected as representatives
of labour to serve as a labour management committee,

(i#f) A sample of bulbs is selected periodically to determine the number of defective
bulbs produced by a production unit.

(iv) A coinis weighed 15 times to estimate its true weight.
{ (i) Infinite—population is all the potential tosses of the coin,

(i#) Finite—population is all the employees of the company,

(iii) Infinite—population is all the bulbs produced by the production unit,

(iv} Infinite—population is all the potential weights of the coin. )
What is meant by sampling? Describe the advantages of sampling over complete
enumeration.
For each of the following reasons, give an example of a sitwation for which a census
would be less desirable than a sample. In each case, explain why this is so,

() Economy (i)  Timeliness
(fif)  Size of population (iv) Inaccessibility
(v}  Accuracy (vi) Destructive observations?

Distinguish between the following:

{fi  Population and sample,

(if)  Sampling with and without replacement,
Distinguish between probability and non-probability sampling, giving examples.
Describe the advantages of using a probability sample.
What do you understand by a simple random sample? By taking some artificial
example, explain the method of drawing a simple random sample.
Distinguish between the following:

()  Random sampling and simple random sampling.

(if)  Simple random sampling and stratified random sampling.

(itr)  Sampling and non-sampling errors.

Explain how would you select a random sample of 10 households from a list of 250
households, by using a table of random digits,

A poll is 1o be conducted to determine the voting preference of the voters in a certain
city. Design a sampling plan such that the sample would be representative of the
population of all the voters.

In @ certain locality, there are 300 households. We wish to select 2 sample of 50
households. How would you select this sample using Random Numbers?

What is the difference between precision and accuracy of a result? Explain with some
examples.

What are two broad categories of errors in data collected by sample surveys? What are
the methods for reducing sampling error?
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11.9  SIMPLE RANDOM SAMPLING
AND SAMPLING DISTRIBUTIONS

As we have already mentioned that a random sample must be chosen in such a way that
it is representative of the population about which we want to make inferences. A random sample
of observations can be chosen in either of the two ways: with replacement or without
replacement.

11.10  SAMPLING DISTRIBUTION OF A STATISTIC
1L.10.1 Parameters, The numerical quantities, that describe probability distributions, are ¢alled
parameters, Parameters are fixed constants that characterise a population.

Parameters are usually denoted by Greek letiers. Thus, & ( the probability of success in a
binomial experiment ), and g and o ( the mean and standard deviation of a normal distribution )
are examples of parameters.

Let x,, x,, "+, x, bethe N elements of a population. A population value summarizes the

values of some characteristic ( or characteristics ) for all N units of an entire population, It
deseribes some feawre of the distribution of the random variable { or variables ) in the defined

population. Let x,, j = 1,2, --- N, be the observed value of some random variable X for the
J-th element in the population, then some of the examples of the population paramerers are:
N
Population total: = XXz :
Je=1
M
.
Population mean: = ""N

E 3
] ,J:FI"xJ' -'u}

Population variance: gt =

N
; : No.of elemenis with attribute A k
Population proportion: © = — = —
Popularion size N

11.10.2 Statistic. A srarisric is g function, of the observations of a random sample, which does
not contain any unknown parameter.

We know that a number of simple random samples can be drawn from the same
population and each sample gives a different value of the statistic that is used as an estimator of
the population parameter. The sample statistic is a random variable having its own probability
distribution. We intend to use a statistic to make inferences about the diswibution of the
population. A statistic is usually denoted by a small Latin letter (¥, 5, r ) lo represent its
value obtained from an actually observed sample. A statistic is denoted by a capital Latin letter

(X.5R)w represent its random nature,

Let x,, x;. -, x, be the observed values of a random sample X, X,.-++. X_ofsize n
from a given population of N items. A sample value is an estimate calculated from the »
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elements in the sample. Let x,, i

= 1.2, #++, n be the i-th element in the sample, then the

observed values ol some of the sample statistics are

Sample total; _Z.l X
3 x,
Sample mean: =
n
i Ll o
E:{xr- -x)? E:l[.t, -x)?
Sample variance; e =
n n=1
where ns® = (n - 1)§°
; , No.of elements with attribute A x
Sampl riion; = = i
PR AR 4 Sample size n

11.10.3 Sampling Distribution of a Statistic. The sampling distribution of statistic is the
probability distribution of the statistic obtained from all possible samples of some specified size
that can be drawn from a given population,

11.10.4 Standard Error of a Statistic. The standard deviation of the sampling distribution of a
statistic is called the standard ervor of the statisric.

SAMPLING DISTRIBUTTIONS
FROM GENERAL POPULATIONS

1L11

We will now look at the most common situations where the Central Limit Theorem ig
used to specify approximate probability distributions for sample statistics where sampling is done
from general { non-normal ) populations.

The particular sampling distributions we are interested in are those for: (i) the mean,
{if) the difference between two means, (ifi) the proportion of successes; (iv) the difference
between two proportions.

11.12  SAMPLING DISTRIBUTION
OF THE SAMPLE MEAN, X

The sampling distribution of the sample mean X is the probability distribution of the
means of all possible simple random samples of n observations that can be drawn from a given

population with mean g and variance ¢~ .

11.12.1 Standard Error of X. The standard deviation of the sampling distribution of the
sample mean X, denoted by &, is called the standard errorof X.

} To discuss the relationships between the population and the sampling distribution of the
sample mean, the following symbols will be used.
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N = Population size n = Sample size

it = Population mean pty = Mean of the distribution of X
o’ = Population variance cr% = Variance of the distribution of X

o = Population standard deviation 5 = Standard error of the distribution of X

11.12.2 Properties of the Sampling Distribution of X. The properties of the sampling
distribution of the sample mean are given by the following theorems:

Theorem 11.2  The mean of the sampling distribution of X, denoted by Uy, is equal to the
mean of the sampled population, i ¢.;

Hy = B(X) =

This theorem holds regardless of the sample size n or whether sampling is conducted with or
without replacement.

Theorem 113  The variance of the sampling distribution qf X is equal to the variance of the
sampled population divided by the sample size. i ¢.,

ol

a

= Varl X) =

| Ea

where X is the mean of a random sample of size n from an infinite population (or sampling
with replacement) with mean p and finite variance o*.

The standard error of X then becomes
o?
X 'J"_
However, if the value of o is unknown, it is replaced by the sample standard deviation 5., the
estimate of the standard error of X then becomes

E_ = g. = S

3 X
yn

where, § = —-———-—-—E{X"_X}E
\ n=1

Theorem 11.4  The variance of the sampling distribution of X is

2 =
= V{IT(E} = HT[‘:L_,;]

a

i 1

where X is the mean of a random sample of size n drawn without replacement from a finite
population of size N with mean | and variance &*. The factor (N — n)/{ N — 1) is usually
called as finite popudation correction { fp c ) for variance.



38 A Text Book of Statistics — Part 11

The standard error of X then becomes

ﬁ:[:\"un] F N=n
g. = B

% n | N-=1 JI N=1

However, if the value of @ is unknown. it is replaced by the sample standard deviation S, the
estimate of the standard error of X then becomes

-

B e e 5 N=n

X A J? N =1

where, ,"_5:' = M
hl n—=1

Theorem 11.5 If X is the mean af the random sample af size n drawn from a normal
population with mean | and variance ¢° (known), the sampling distribution of X isanormal

distribution with mean U ond variance aif n regardless of the size of the sample (including
sample size 1) The distribution of the standardized sampling ervors

X=uy _ X-i

] Tz o‘,;...lrn_

will be standard normal distribution.

Theorem 11.6  (Central Limit Theorem). For a large sample size, the mean X of a random
sample from a population with mean p and finite vartance a* has a sampling distribution that

Z =

is approximately normal with mean i and variance &2/ n regardless of the probability
dispribution (shape) of the sampled population, The lager the sample size, the better will be the

normal approximation to the sampling distribution of X. The distribution of the standardized
sampling errors

A=y . X-g
05 {I,-"'.Ulr;fv
will appreach the standard narmal distribution as n tends to infinitv.

Example 11.1 A population consists of four childven with ages 2, 4, 6 and 8. Take all
possible simple random samples of size 2 with replacement. If X is the age of a child, find,

Z =

(i) the theoretical sampling distribution of X . the mean age of two children in a sample;
(i) the mean, variance and standard ervorof X ;
(iir)  the mean, variance and standard deviation of the population,

Verify the results )

2 a- (i A

2= n) Ggo=

Vi S Y

Solution. Fopulation: 2, 4, 6, & Population size: N = 4, Sample size; n = 2

() g =t (iy o

MNumber of pessible samples = Nx N = 4 x 4 = 16

All possible samples that can be drawn with replacement from our population, and their means
are shown in the following tree diagram.
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First Second Sample values Sample sum _ b I
draw draw x: T L= 3

2 2.3 + 2
2 < 4 2.4 6 3
(4] 2.6 8 4
8 2.8 10 5
2 ;0 SR 3
4 < 7 5 8 4
i 4.6 10 5
8 4,8 12 6
“ 62 s 4
6 A L 10 5
a L 12 6
8 6,8 14 T
2 82 10 5
8 & 8.4 12 6
6 8.6 14 7
§ %8 16 8
Fig. 11.1 A tree diagram showing all possible samples of size 2 drawn with
replacement from a population of the 4 equiprobable values 2, 4, 6, 8
The sampling distribution of sample mean X . its mean, variance and standard error are
Value of X Number of occurrences Probability
¥ f pPE)=fIZf TpF) ¥ p®)
2 I 1/16 2/16 4/16
3 2 2/16 6/16 18/ 16
4 3 3/16 12/16 48/16
5 4 4/16 20/ 16 100/16
6 3 316 18/16 108/ 16
7 2 2/16 14/16 98/ 16
8 i 1/16 8/16 64/ 16
Sums Xf=16 1 80/ 16 440/ 16
Bz = EX) = L¥ p(xX) = % = §
0% = Var(X) = IX* p(x) - pt = o LT

16
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oy = Var(X) = J25 = 158

The mean, variance and standard deviation of the population

% 2 4 6 8 [Xx; =20
2 4 16 36 64 | X =120
2 20
II_[ = 4 = — = 5
N 4
b3 4 120 3
2 T L
gl = - = — = (5 = 5§
R 4
o =[5 = 223
We are to verify that
(@) = @ o) = (i) oy = —
g My =M - S R
2.236
5=5 250 158 = ——v
2 ey
25 =125 158 = 1.58

Example 11.2 A popularion consists of valwes 3, 6, and 9. Take all possible simple random

samples of size 3 with replacement. Form the sampling distribution af sample mean X. Hence
stare and verify the relarionship berween

(i) the mean of X and the population mean,
(i the variance of X and the population variance,
(iii)  the standard error of X and the population standard deviation.
Solution. Population: 3, 6, 9; Population size: N = 3; Sample size: n = 3
Number of possiblesamples = NxNx N = 3 x3Ix3 = 27

All possible samples that can be drawn with replacement from our population, and the sample
means are shown in the following tree diagram.

First Second Third Sample values T _ I
draw draw draw X, T
33383 9 3
3 < 6 3,3,6 2 4
B 0 15 5
R G . 12 4
3 L 3,6,6 15 5
TT—e——y 18 o
3 — 3,9.% 15 5
9 < 6 3.9.6 18 6
P399 21 7
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3 6,3.3 12 4

3 < 6 6,3, 6 15 5

9 6,3,9 18 6

3 6,6,3 15 5

6 f 6 6,6,6 18 6

9 6,6,9 21 7

3 6,93 18 6

9 9 6.9,6 21 7

9 6,9.9 24 8

i 9,33 15 5

3 9,3,6 18 6

3 9,3,9 21 7

f,ﬂa—f" { 9,6,3 18 6

9 S 9,6,6 21 7

3 9,6,9 2 8

" ‘ 9,9,3 21 7

’ 5 9,96 24 8
9,9,9 27 g~

Fig. 11.2 A tree diagram showing all possible samples of size 3 drawn
with replacement from a population of 3 equiprobable values 3, 6, 9.
The sampling distribution of sample mean X, its mean, variance and standard error are
Value of  Number of occurrences Probability

x i plx) = fIES x p(x) X p(X)

3 1 1/ 27 3/27 9/ 27

4 3 3/ 27 12/ 27 48/ 27

5 6 6/ 27 30/ 27 150/ 27

6 7 7/ 27 azf 27 252/ 27

7 6 6/ 27 42/ 27 294/ 27

8 3 3 27 24/ 27 192/ 27

9 1 127 9/ 27 81/ 27

Sum Xf =21 1 162/ 27 1026/ 27

= 2 162
py = E(X) = 2¥ p(%) e [
= ol 1026
ol = VanX) = L¥p(®) - pf = —— - (6) =2

oy = Var(X) = 2 = 1414
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The mean, variance and standard deviation of population

X 3 6 9 Xx; =18
P2 9 36 81 | Zax? = 126
X 18
j e
- N ~3 - °
x5 126
o 4 2 - 2
g7 = —— — I* = - (6 =6
N K 3 ]
o =6 = 2.4495
We are o verify that
3 o’ 3 o
(i) i = (i) o= = — ({i) o=
Hy H ) b 0 T F
=
b= 6 2w o TR o
3 J3
2 =2 1414 = 1414
Example 11.3 A random variable X has the following probability distribution.
X, 4 3 1]
plx;) 0.3 0.5 0.2

If @ sample of size. 2 s taken with replacement, obtain the sampling distribution of X.
Determine the mean and variance of the sampling distribution. Find the mean and variance of the
population. Discuss the rexulrs,

Solution. We have an infinite population. Since the sample is drawn at random with replacement
from the infinite population, the sample values are independent. Thus the distribution of possible
samples of size n = 2 drawn with replacement is

Sampie values Sample total Sample mean Probability
x X 7o 2N plF)
n

4.4 8 4.0 (0.3)(0.3) = 0.09
4,5 9 45 {03)(05) = 0.15
4.6 10 5.0 (03)(02) = 006
3,4 9 4.5 (0503 ) =015
5.5 10 5.0 (05)(05) = 0.25
5.6 1 55 {05)Y(02) =010
6, 4 1) 5.0 (02)(0.3) = 006
6,5 11 55 (0.23(05) = 010
6.6 12 6.0 (02)702) =004

Sum 1
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The sampling distribution of sample mean X, its mean, variance and standard error are

Value of Probability
;o plx) T plT) i (i)
4.0 0.09 036 1.440
4.5 01540015 = 0.30 1.33 6.075
3.0 0.06 + 0.25 + 0.06 = 0.37 1.85 9.250
3.5 010 +0.10 = 0.20 1.10 6.050
6.0 0.04 .24 1.440
Sums 1 4.9 24,255
py = E(X) = LI p(X) = 49
ol = Var(X) = L X p(¥) - ,ufT = 255 - (497 = 0.245
oy = Var(X) = 0245 = 0495
The mean, variance and standard deviation of population
x; 4 3 B
plx,) 0.3 0.5 0.2
x; plx;) 1.2 i 1.2 Ex‘r plx;) = 49
x5 plx;) 48 125 7.2 Tl plx;) = 245
po= E(X) = Xx, plx;) = 49
6? = VanlX) = Txtplx,) - u? = 245 - (49) = D49
g = 4049 = 07
We are to verify that:
() py = M ) eyeE @y of = T
49 = 49 0245 = 28 _ o5 0495 = 2L = 0495
2 42

Example 11.4 A population consists af value 3, 5. T and 9. Take all possible simple random
samples of size 2 without replacement. Form the sampling distribution of sample mean X . Find
the mean. variance and standard error of X . Find the mean. variance and standard deviation of
the papulation. Verify thar.

g A (i) o5 =
N =1 .J_

Solution. Population: 3. 5, 7, 9 Population size: N = 4. Sample size: n =
Number of possible samples = N(N - 1) = 4(4-1) = 12

M py=x ) 6% =

n
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All possible samples that can be drawn without replacement from our population, and their means
are shown in the following tree diagram,

First Second Sample values Yo . =
draw draw x, ‘ F e
5 35 B 4
3 < 7 3,7 10 5
9 3.9 - 12 6
3 5,3 g 4
5 < 7 5,7 1 6
9 59 14 7
K 1.3 10 5
7 < 5 7.5 12 6
9 7.8 16 ]
3 9.3 12 6
q< 5 9,5 14 7
it 0.7 16 8

Fig. 11.3 A tree diagram showing all possible samples of size 2 drawn
without replacement from a population of 4 equiprobable values 3, 5, 7, 9.

The sampling distribution of sample mean X , its mean, variance and standard error are
Valueof X  Number of occurrences Probability

b3 f pE) =fIXf X px) Xt p(x)
4 g 2/12 812 32/12
5 2 2[12 10/12 - 50/12
6 4 4/12 24/12 14412
- 2 2/12 14/12 98/12
8 2 2/12 16/12 128/ 12

Sum Xf=12 . 1 72/12 452/12

=S L/ 7
Hy = E(X) = XX p(¥) e il
6% = VanX) = L ¥ p(¥) - p2 = %—fﬁf‘ = 1667

o5 = YVar(X) = 1667 = 1291
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The mean, variance and standard deviation of population

% 3 5 T 9 Exi = 24
2 o 25 49 8 |Za =164
Exj 24
= ==
K N 4
g7 Z0_ip o g s
s == == =

We are to verify that

2 ; s a N-=-n
) py = (i) 51 [ ] (@) o = J': e
6w G P e . e fa] = 2an
2| =1 1 ,'FI
1.667 = 1.667 1291 = 1.291

Example 11.5 A population consists of values 0, 3, 6 and 9. Take all possible simple
random samples of size 3 without replacement. Form the sampling distribution of sample mean
X . Hence state and verify the velationship between

(i) themeanof X and the population mean,
(iiy  the variance of X and the population variance,
(iif) the standard error of X and the population standard deviation,
Solution. Population: 0,3,6,9; Populationsize: N = 4; Samplesize: n = 3
Mumber of possible samples = N(N - 1)}N-2)=4(4-1}4-2) =

All possible samples that can be drawn without replacement from our population, and the sample
means are shown in the following tree diagram,

First Second Third Sample values = Ex;
draw draw draw x; L %= =
> _<: 6 —0,3,6 0 3
9 0.3.9 12 4
! 3 0,63 9 3
0 fr————
9 0,6,9 15 5
9 < 3 0.9.3 12 4
6 0.9 .6 5 5
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et 6 3.0.6 3
& 3.0,9 12 4
] 3
. b= 3365‘; I 6
] 3,90 12 4
z —< 6 3.9.6 18 ]
3 6,0,3 b 3
- TS 6.0.9 15 5
0 6,3,0 3
6 o ot
9 6,39 18 6
S < 0 6,9,0 15 5
o 6.9 3 18 f
5 _< 3 9.0.3 2 4
[ 9.0,6 I3 3
9 3 < U 2.3,0 12 4
6 9346 18 6
e 0 9,6,0 5 5
3 9,63 18 6
Fig. 11.4 A tree diagram showing all possible samples of size 3 drawn without
replacement from a population of 4 equiprobable values 0, '3, 6, 9. ®
The sampling distribution of sample mean X, its meun, variance and standard error are
Vilue of X MNumber of occurrences Probability
% 1 pl¥)=fl3f ¥ p(x) ¥ p(x)
3 6 6/ 24 18/ 24 54/ 24
4 6 6/ 24 24/ 24 96/ 24
5 6 6/ 24 30/ 24 150/ 24
2 6 6/ 24 36/ 24 216/ 24
Sums 2f=24 | 108/ 24 516/ 24
Hy = E(X) = IX p(¥) = % = 45
-::I_';= Vﬂr{f‘l=Efzpff}—ﬂ%=%§—{4,5f= 1.25

=1
i

JVar(X) = J125 = 1.118
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The mean, variance and standard deviation of population
X, 0 3 6 9 3} x; =18
Xy 0 9 36 81 E_r; = 126
TE; 18
= e Gl 4.5
r N 4
i R 126
o -u = = - (459 = 1125
N M 3 (4.3)
o= 1125 = 33541
We are to verify that
. " 5 o' N-n 0 N=n
(4] . il O = =— T = —
@) pg=p ) o3 = N ] (iif) o = i
2 i 5 -
45 = 45 g8 o ALAT A AS TR s e
3 4-1 3 4-1
125 = 1.25 L1188 = 1.118
Example 11.6 A random variable X has the following probability distribution.
|
| X 3 4 5
plx;) 02 0.4 0.4

If a simple random sample of 3 numbers is taken withowt replacement, obtain a sampling
distribution of the sample mean X. Find the mean, variance and standard ervor of X .

Solution. We have an infinite population, The actual sampling distribution of X, the sample
mean of three numbers taken without replacement, is impracticable because the population is
infinite. Since the sample is drawn at random without replacement from the infinite population,
the sample values become independent. Then the actual sampling distribution of X , the sample
mean of three numbers taken without replacement, is impossible but it virtually becomes the
sampling distribution of X the sample mean of three numbers taken with replacement.

The population size N is infinite and n 3. Then the finite population correction

sdead. — 1l as N — o and 2 sinst, —» o
N -1 Jn Y N-1 Jn
The mean, variance and standard deviation of population
x; 3 4 5 Sum
plx;) 0.2 0.4 0.4 Lplx;) = 1 )
x; plx;) 0.6 1.6 2.0 E..r; plx;) = 42
xpplx,) 1.8 6.4 10.0 Zxiplx) = 182
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g o= E(X) = Zaplx) = 42

6% = VartX) = Tatplx) —pd = 182 - (427 = 056
The mean, variance and standard error of X

Lz = M4 = 42

|

o

ol

n 3

Oy = 4 0.187 = 0432

Example 11.7  The weights of 1000 students of a college are normally distributed with mean
68.5 kg and standard deviation 2.7 kg. If a simple random sample of 13 students is obtained
from this population, find the expected mean and standard deviation of the sampling distribution
of means if sampling were done (i) with replacement and (i) without replacement.

Solution. We have
Population mean: 4 = 68.5, Population standard deviation: ¢ = 2.7
Population size: N = 1000, Sample size: n = 25
{£) Sampling with replacenent:
pz= 4 = 68.5 kg.
O BT
oodn
(if) Sampling without replacement;
He = M = 685 ke

0.54 ke

=

N-—n 27 1000 — 25

o
O- =
X _'.f? N—1 25 1000 - 1
Example 118  Given the population 1, 1, 1, 3, 4, 5, 6, 6, 6, and 7.
{a@) Find the mean and standard deviation for the sampling distribution of mean for a
sample of size 36 selected at random with replacement.
() Find the mean and standard deviation for the sampling distribution of mean for a
sample of size 4 selected at random without replacement.
Solution. The mean and standard deviation of the population are:

]

= 0.53 kg

% |t ¥ ¥ 3 & 5§ 6 6 6 I |[Zx =d0
x; 1 1 1 9 16 25 36 36 36 49 |Zaf =210
g ol o o
N 10
Yot 3 1
o = b gt = |29 @) = 2756
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(a)

(&)

Sampling With Replacement. We have, sample size n = 36. The mean und standard
error of X dre;

o 2236
% =420 o 0378
ﬁ,;'n 1,||' 36

Sampling Without Replacement. We have, sample size n = 4. The mean and standard
error of X are;

ﬂ'fz

:ﬂ_:-‘-‘.

N =n 2236 [ 10-4

N-1  Jg yio-1 °

r o
g

Exercise 11.2

1. (a)

()

2, (a)

(b
(4]

3. (@)

How do you define a population and a sample? Differentiate between parameter and
statistic. Why a parameter is said to be a constant and statistic a variable?

A labour union has 1000 members. A random sample of 50 members of the union
gave an average age of 40 years. The average age of the members of the labour union
was, therefore, estimated to be 40 years. A complete enumeration of all the members
indicated that the true mean age was 43 years. Answer the following:

() Which figure is a parameter?
(if) Which figure is a statistic?
{ () Population size N = 1000, and population mean age i = 43 years;
(if) Sample size n, and sample mean ¥ = 40 years. }
What is meant by a sampling distribution and a standard error? Describe the properties
of the sampling distribution of sample mean.
What is meant by standard error and what are its practical uses?

What is the finite population cormrection factor? When is it appropriately used in
sampling applications and when can it, without too great an undesirable consequence, be
ignored?

A finite population consists of the numbers 2, 4, 6, 8 10 and 12. Calculate the
sample means for all possible random samples of size n = 2, that ean be drawn from
this population, with replacement. Assuming the 36 possible samples equally likely,
make the sampling distribution of sample means and find the mean and variance of this
distribution, Calculate mean and variance of the population and verify that

ot
L

= 5833}

(iiy o

(B pz=pn

Z
X

{p =17 o* = 11667, iy =% @

P
x
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(b)

i)

4. (a)

(&)

()

A finite population consists of the numbers 2, 4, 6, 6, 8 and 10. Calculate the sample
means for all possible random samples of size n = 2, that can be drawn from this
population, with replacement. Assuming the 36 possible samples equally likely, form
the sampling distribution of sample means and find the mean and variance of this
distribution. Calculate mean and variance of the population and verify that

o
M bz = @ o5 = s
n

(=6 p;=6 a=2582 o;=1826]

Draw all possible samples of size n = 3 with replacement from the population 3, 67 9
and 12. Assuming the 64 possible samples equally likely, form a sampling distribution
of the sample means. Hence state and verify the relation between

(i)  the mean of the sampling distribution of the sample mean and the population
mean;
(if)  the variance of the sampling distribution of the sample mean and the population
variance.
= = ST e T = .
(=75 pg =75 pg = o*=1125 o} =375, 0, = ¢ fn}

A finite population consists of the numbers 2, 4, 6, 6, 8 and 10. Calculate the sample
means for all possible random samples of size n = 2, that can be drawn from this
population, without replacement. Assuming the 30 possible samples equally likely,
make the sampling distribution of sample mean. Find the mean and variance of this
distribution: Calculate mean and variance of the population and verify that

o N=n

ﬁ N -1

0  ug=u iy oy =

(=96 pz=6 0 =2582, o0p=1633}

A finite population consists of the values 6, 6 9, 15 and 18, Calculate the sample
means for all possible random samples of size n = 3, that can be drawn from this
population, without replacement. Assuming the 60 possible samples equally likely,
make the sampling distribution of sample mean and find the mean and variance of this
distribution. Calculate mean and variance of the population and show that

L8 [N n
n N-1

(g = 108, 0% = 23.76, pg = 108, o = 396)

(i) py=u {in o

L]

2
X
Find the mean p and variance o2 of the finite population 1, 4, 7 and 8. Take all
possible samples of size 2, that can be drawn at random without replacement from this
population. Assuming the 12 possible samples equally likely, make the sampling
distribution of sample mean and find the mean and variance of this distribution. Verify
that

B EX)y =g (i) VanX) = ﬁT{ el ]

H=1
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3. (a}

(&)

6. (a)

(&)

7. (@

(5)

(c)

where X is the random variable “the sample mean’, N is the population size and n is
the sample size. What happens as N — o 7
N-n

fu =35 0% =175 EX) = 5 VanX) = <311}

In an infinite population i = 50 and o = 250, find the mean and variance for the
distribution of X if ;

ey . f =35 (i) n = 100, (i) m = IESD
{G) ug =50, 0% = 10 (i) uz = 50, o =25 (i) uz= 30, =02}

A large number of samples of size 50 were selected at random from a normal
population with mean [ and variance 2. The mean and standard error of the sampling
distribution of the sample mean were obtained 2500 and 4 respectively, Find the mean
and variance of the population.

(2500, 800)

If the size of the simple random sample from an infinite population is 55, the variance
of sample mean is 27, what must be the standard error of sample mean if n = 1657
(o = 3) '

If the size of the simple random sample from an infinite population is 36 and the
standard error of the mean is 2, what must the size of the sample become if the standard
error is to be reduced to 1.27

(n = 1009

The random variable X has the following probability distnbution:

X 4 5 6 7

plx;) 0.2 0.4 0.3 0.1

Find the mean piy, variance ¢ and standard error o of the mean X for a random

sample of size 36,
(uz = 53, oL = 0.0225, 6; = 0.15)

A random sample of 36 cases is drawn from a negatively skewed probability
distribution with 4 mean of 2 and a standard deviation of 3, Find the mean and
standard error of the of the sampling distribution of X

(Hz = 2, o5 = 0.5)

A random sample of 100 is taken from a population with mean 30 and standard
deviation 3. The probability distribution of the parent population is unknown, find the
mean and standard error of the of the sampling distribution of X.

(g =30, op = 05)

L 4
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1113 SAMPLING DISTRIBUTION OF THE DIFFERENCE
BETWEEN TWO SAMPLE MEANS, X, - X,

The sampling distribution of the difference between two sample means X = X 5 is the
probability distribution of all possible differences between means X, and X, obtained from all
possible independent simple random samples of », and n, observations that can be drawn from

two given populations with means 11, y, and variances 62, o3 respectively.

Often we wish to compare the means of two random variables. The comparison is made
on the basis of two independent random samples drawn from given populations.

Suppose that two independent randem samples of sizes n, and n, are drawn from
populations with means i, and y, and variances o and o3, respectively. Let X, be the mean
of sample of size n; from the population with mean y, and variance o}, then X, is a random
variable that has its own probability distribution with mean u, and variance o2 /n, . Let X, be
the mean of sample of size n, from the population with mean 1, and variance o}, then X, is
a random variable that has its own probability distribution with mean 1, and variance o3 /1, .

Then the differences X, — X, can be obtained from all possible pairs of X, and X, .
Consequently, the difference X, — X, between two sample means is a random variable that has

its own probability distribution which is called the sampling distribution of the difference
between two sample means.

11.13.1 Properties of the Sampling Distribution of the Difference between Two Sample
Means. The properties of the sampling distribution of the difference X, — X, between two
sample means are given by the following theorems:

Theorem 11.7 The mean of the sampling distribution of (X = X 2 ) denoted by U £ - F, is
equal to the difference between the population means, i. e.,

By -5 = EX, - X,) = p, - u,
This theorem holds regardless of the sample sizes n, and n; or whether sampling is done with or
without replacement. !
Theorem 11.8 The variance of the sampling distribution of (X . - X,). denoted by
o _% F is equal to sum of the variances of the sampled populations divided by the respective
sample sizes, i e.,

2 2
3 — e iJ F
= a;_i = Var(X, - X;) = ——+ = :
] 2 ﬂl ,n‘_z

= where X \ and X, are means of two independent random samples of sizes ny, and n, from
infinite populations ( or sampling with replacement ) with means p, and Mo and finite variances
o; and o3 respecrively,
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The standard error of ( X, — X, ) then becomes

2 2
= = a0 43
O% % = V(X - X,) = J—b s 2

However, if 07 and o3 are unknown, these are replaced by the sample variances § ;and §},
the estimate of the standard error of (X, — X,) then becomes

e = =g o = .i.p SI!
Lok X=X n, s
sy Ty —F 3 s B K
where 1'51';E et i LS and Szz = i 2)
=1 ny —1

Theorem 11.9  The variance of the sampling distribution of ( X 1= X,) is

L i of [ Ny-n o; [ Ny—n
6% g = VanX - X,) = - Ll |y 222
Xy~ X, 4ol & m [ N, -1 "y N, -1

where f] and X, are the means of random samples af sizes n, and n, drawn without
replacement from finite populations of sizes N, and N, with means u, and U, and variances
o and 03, respectively.

- The standard error of ( X, - X, ) then becomes

== a2 N, —n 3 Ny=n
o el e | S T S i et 5 |piohal SR
°%-%, Vo X =2 J [N]—I ]+ { Ny =1 ]

ny n;

Theorem 1110 If X, and X. , are the means of random samples of n, and n, observations
from twe independent normal populations with means p,, p, and variances o, o}

respectively, then the sampling distribution of the difference between sample means X [= X 5 1§
normal with mean and variance

Hg %, = Hr—Ha

a2 2

L S e
M My

Thar is, the distribution of the random variable

2 o g
le‘x:'.

(X, - %) - #g _3, _ X -X,) - (- 1)

" P 2 2
Xy~ %y Ll T
Hl HZ

is a standard normal distribution,
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Example 11.9 Let X, represent the mean of a sample of size n; = 2 selected at random
with replacement from a finite population consisting of values 7 and 9. Similarly, let X,
represent the mean of a sample of size n, = 3 selected at random with replacement from

another finite population consisting of values 3 and 6. Form a sampling distribution of the
random variable ( X X Y. Verifv that

Sera _ ol o
(i) Ff._fl = Hy— Hg (it} il TR e _"1_ +_n;_
Soelution. We have
Population 1: 7.9 N, =2 no= 2
Mumber of possible samples = N, x N, = 2x2 = 4
Possible samples CHT%r OBy CSTN - L95)
Sample means ¥, T 8, 8 9
Population I: 3, 6 Ny = 2 m o= 3
Ntunbernfpnssihlesamplts = N;xN,xN; =2x2x2 =8
Possible samples 38,35 (3.3,.6) (363 (6:33)
3,6,6) (6,3,6), (6/6,3) (666)
Sample means ¥, 3, A g Al S B LB

All possible differences between sample means ( f1 - .?2 Y are

%
X 3 4 4 4 3 3 3 6
7 4 3 3 < 2 2 2 1
& 3 + + 4 3 3 3 2
8 3 4 4 4 3 3 3 2
9 6 3 3 3 4 i 4 3
The sampling distribution of X, — X,, its mean and variance are
Value of  Number of Probability
X,-X, occurrences
5<%, f PE-G)=fIEf (F-B)pF-%) (F-5FpE-F)
1 | 1/ 32 /32 1/32
2 5 5/32 10/ 32 20/ 32
3 10 10/ 32 30/ 32 90/ 32
4 10 10/ 32 40/ 32 160/ 32
5 5 5/32 25/32 125/ 32
i | /32 6/ 32 36/ 32

Sums 2f=32 1 112/32 432/32
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e L e 12
By %, = EX -X;) = Z(XZ-5) K% -%) = "'I:}—z* =335
ﬂ'zfl_f: = Vﬂl"{wa' fﬂ = E{E‘g 'fﬂz Pl - %) *#Ift_gz

432
= —— = (35) = 125
o (3.5)
The mean and variance of population I are
* 7 9 Lx, = 18
x? 49 81 it = 130
Tx 1
#I - __’ = _ﬁ - E
N, 2
L 130
2 i 2 2
oy = - 2 — =B = 1
1 N, Hy 5 (8)
The mean and variance of population 11 are
*; 3 6 Lx, =%
% 9 36 Zx} =45
x; g
= —= = — =45
2 4
o} = ENIE -p} = B _ (45 = 235
2
We are to verify that
i o A
6) By .-g = Hi—H; @ o% _x, =?+ ny
1 2.25
35 = 8 =45 LS = ————
2 i
358 = 35 F:25h =123

Example 11.10 Two independent random samples of sizes ny = 30 and n, = 50 are taken
from two populations having means p, = 78 and g, = 75 and variances ol = 150 and
o2 = 200 Let X, be the mean of the first random sample and X, be the mean of the second
random sample. Find the mean and standard error of X, — X,

Solution. We have g, = 78, oy = 150, n = 30

u; =15 o= 200, mp= 50
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Then mean and standard error of X, - X, are
B g, = Hy—H; = 78-75 = 3

% _ g i a3 150 , 200
TR T 7 30

Exercise 11.3

L. {a) What is meant by the sampling distribution of the difference between two sample means,
Describe the properties of the sampling distribution of the differences between two
sample means,

(b) Let X, represent the mean of a sample of size n, = 2, selected with replacement from
a finite population -2, 0, 2, and 4. Similarly, let X, represent the mean of a sample
of size n, = 2, selected with replacement from the population —1 and 1,

() Assuming that the 64 possible differences X, — X, are equally likely to
oceur, construct the sampling distribution of X, - X,

0—1 62

(i) Verify that II:'}'ZF R = e g

| i | HI nz
{ﬂ.|:l,j.!1:{].lﬁfl_fz=f.ﬂ%=5.g%=]ig‘%l_f:}=3}

2. @) Let the variable X, represent the mean of random samples of ‘size n = 2, with
replacement drawn from the finite population 3, 4, 5, Similarly, let X, represent the
means of random samples of size n, = 3, with replacement, drawn from the population
0, 3. Assuming that the 72 possible differences X | — X, are equally likely to occur,
construct the sampling distribution of X, — X, Show that

. - . ) _ ﬂ-i'- ﬂ-z
£3] #,'IT':_ e Hy — H, (i) GTI Ay = —_nr + -_.g._nz
- — ot 2 i 2 A _
(i =4, p; =15, Bz 5, =25 0 = 0667, 02 = 225, gi_,l_fz = 1.083 }

(b) Let the variable X, represent the means of random samples of size 2 without
replacement, drawn from the finite population 5, 7, 9, Similarly, let X, » Tepresent the
means of random sample of size 2, without replacement from another finite population
4, 6, 8 Assuming that the 36 possible differences X i — X, are equally likely to occur,
construct the sampling distribution of X, - X, and verify that

(i) .u_fl-_i’r‘, = =l

(it) I'IE et {712 Nj = % ﬂ'; NE = Ny
Ay =X, n, N, =1 n, Ny -1
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by =Ty =64z 5 =1, 07 = 2667, 0} = 2667 0% %, = 1333}

3. (a) The television picture tubes of manufacturer A have a mean lifetime of 6.5 years and a
standard deviation of 0.9 years, while those of manufacturer B have a mean lifetime of
6.0 years and a standard deviation of 0.8 years. A random sample of size 36 tubes is
selected from manufacturer A and its mean X is calculated. An other random sample

of size 49 tubes is selected from manufacturer B and its mean X, is calculated, Find
the mean and standard error of the sampling distribution of the difference X, — X,.
(g,_g = 05,05 5 =01886)

(b} Random samples of each size _100  are drawn from two independent probability
distributions and their means X, and X, computed. If the means and standard
deviations of the two populations are i, = 10, o, = 2, H, = B o, = I, find the
mean and standard error of the sampling distribution of the difference ¥ =

(Mz,-z, = 205 _g, = 02236)

¢

11.14 SAMPLING DISTRIBUTION OF
SAMPLE PROPORTION, P

The sampling distribution of sample proportion P is the probability distribution of the
proportions of successes obtained from all possible simple random samples of n observations
that can be drawn from a Bernoulli population with proportion of successes .

11.14.1 Population Proportion. The population proportion is defined as

" No.of elements with attribute Ak
Population size N

where & is the number of elements in the population of size N that possess a certain
characteristic. In many applications of sampling the characteristic of interest in the population
elements is qualitative with two possible outcomes. Quite often, however, we are interested not in
the number of successes but rather in the proportion of successes.

11.14.2 Sample Statistics X and P. When the characteristic of interest is qualitative with two
possible outcomes, a sample statistic of interest is the number of occurrences among the n
sample observations consisting of the particular outcome reflected in the population proportion.
This number of occurrence is denoted by X. Another sample statistic is the sample propartion,
denoted by P, which is defined as

No.af elements with attribute A X

o= . Bl e
Sample size n

The observed value p = x/n of sample proportion 2 will serve as an estimate of =,
Obviously, the actual value we obtain for p will vary from sample to sample. 50 we ask. how
good the estimate obtained will be. Are the values of P likely to be close to the true proportion
T in the population. To what extent will they vary from one sample to another. Now for our
theoretical model. we define a population in which a given proportion 7 have a specific attribute
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A. We suppose that every unit in the population falls into one of the two categories A and A.
The notation is as follows

Number of units in 4 in Proportion of unitsin A in
Population Sample Population Sample
K x no= -2 B = =

: N n

The estimate of proportion of successes 7 in the population is the sample proportion p
and the estimate of the total number of successes k in population is thus Np or Nx/n.

11.14.3 Binomial Distribution as Sampling Distribution: Sampling Infinite Populations. If
a simple random sample of size n is selecied from an infinite population (or with replacement
from a finite population ) whose elements are characterised by some attribute to belong to one of
the two mutually exclusive and exhaustive categories where one of these will be designated a
‘success’ and the other will be designated a *failure’, then the exact sampling distribution of the
proportion of successes P is a binomial distribution,

11.14.4 Properties of Sampling Distribution of P. The properties of the sampling distribution
of the sample proportion P are as follows:

Mean and Variance. The mean and variance of the binomial sampling distribution of P for a
simple random sample of size » from an infinite Bernoulli population (or with replacement from
a finite Bernoulli population) are given in the following theorem.

Theorem 1111 If the population is infinite or the sampling is done with replacement, the
sample praportion P hds its mean and variance as

ftp = E(F) =R

n(l-m)
n

(=1
HE

= Yar:P) =

where T is the probability of success and (1 — m ) is the probability of failure. The standard
deviation (often called the standard ervor or sampling variability) is

Fpi = [Var(P) = 'M

However, if the value of n is unknown, it is replaced by sample proportion P, the estimate of
the standard error of P then becomes

P(1-P)
"

P 3=

Shape of Distribution, The sampling distribution of P is skewed to the right if © < 0.5,
skewed to the left if ® > 0.5 and symmetrical if & = 0.5,

Normal approximation. As n tends to infinity, the distribution of P becomes approximately
normal with mean 7 and variance (1 — m)/ n . That is, the distribution of the random variable
P—pp, i |

= | =
p Jall=m)/n

approach the standard normal distribution a5 # approaches infinity.
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Example 11.11 A population consisis of 5 members. The marital status of each member is
given below

Member 1 2 < | 4 5
Marital sraius 5 M 3 M 5

where M and 5 stawds for married and single respectively. Determine the proportion of
miarried members in the population. Take all possible samples of two members with replacement
from this population and find the proportion of married members in each sample. Form the
sampling distribution of the sample proportion P and verify that

= i n{l=m
() Hp =mn @ ep = J.n__j-
Solution. Population: 1,2,3,4,5; Populationsize: N = 5; Sample size: n = 2

The members with even serial numbers 2 and 4 are married while those with odd serial
numbers 1, 3 and 5 are single.

Number of married members in the population: k=12

0.4

Proportion of married members in the population:  n = % = —

Number of possible samples = N =N = § x5 = 25

All possible samples, the number of married members and the proportion of married members in
each sample are given below.

Members MNumber of Proportionof | Members Number of Proportion of
insample married members married members | insample  married members  married members
r p=xn ¥ p=x/n

L1 0 0 2 3 0 0

e | /2 3. 4 1 1/2

I, 3 0 o 3 5 0 0

1, 4 1 12 4, 1 1 If2

l; 5 0 0 4 2 7 1

2, 1 1 /2 4, 3 1 2

2, 2 2 ! 4, 4 7 I

2,3 1 /2 4,5 1 I/ 2

2, 4 2 1 L JigR 0 0

2,5 I 1/ 2 5, 2 I If2

3, 1 0 0 33 0 0

i | /2 5, 4 1 2

Continued 5, 5 0 0
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The sampling distribution of sample proportion P, its mean and variance are

Value of P Number of occurrences Probability
e ! flp)y=fZf pfip  pPEfip)
0 9 9/ 25 0 0
Iy2 o 12/ 25 6/ 25 3/ 25
] 4 4/ 25 4/ 25 4/ 25
Sum Tf =25 I 10/25 7/25
10
Hp = E(P) = Ep fip) = - =04
op = Var(P) = Lp*f(p) - p3 = —5-5— - (04)° = 0.12
: . ” - nil—m)
Weareto verify that () u, = = (iiy 0p = ——
fl
04 = 04 042 = 2A1-04)
2
012 = 0.12

Example 1112 It is known that 3 % of the persons living in Gujranwala city are known to
have a certain disease. Find the mean and standard error af sampling distribution of proportion
of diseased persons in a random sample of 500 persons.

Solution. We have proportion in the population = = 0.03 and the sample size n = 500. Let P
be the random variable ‘the proportion of persons in the sample which are diseased’. Then, the
mean and standard error of P are

x = 0.03

Hp =
" mil-n) 0.03¢1 - 0.03) s
Cp = “' = = || o = 0.00763

11.14.5 Hypergeometric Distribution as Sampling Distribution: Sampling Finite
Populations. When a simple random sample of size n is selected without replacement from a
finite population whose elements are characterised by some attribute to belong to one of the two
mutually exclusive and exhaustive categories where one of these will be designated a ‘success’
and the other will be designated a “failure’. then the exact sampling distribution of the proportion
of successes P is a hypergeometric distribution.

11.14.6 Properties of Sampling Distribution of P. The properties of the sampling distribution
of the sample proportion P are as follows:

Mean and Variance. The mean and variance of the hypergeometric sampling distribution of P
for simple random sampling without replacement from a finite Bernoulli population are given in
the following theorem.
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Theorem 11.12 If the population is finite and the sampling is done withowt replacement, the
sample proportion P has ity mean and variance as

18 E(P) =

Tl —-mw) N-—-n
Varl P =
arCEd n {N—]]

where 7 is the probability of successand (1 - m ) is the probability of failure. The standard
deviation (often called the standard error or sampling variability) is

= JVar(P) = Jﬁilhm} J’;_T
n =

However, if the value of m is unknown, it is replaced by sample proportion F the estimate of
the standard error of P then becomes

&y = P(l-P) N-n
n N =1
Example 11.13 Draw all possible samples of size 2 at random without replacement from the

population 1, 2, 3, 4, 5. Find the proportion of even numbers in the samples. Form the
sampling distribution of the sample proportion P and verify that

(i) Hp = W (if) ﬁ%= “{l—ﬂ}[N—nJ

1

2]

bl

n N -1

Solution. Population: 1,2,3, 4,5, Populationsize: N = 5. Sample size; n = 2
Number of even numbers in the population: £ = 2

Proportion of even numbers in the population: T = g = o (.4

Number of possible samples = N{(N - 1) = 5(5-1) =
All possible samples, the number of even numbers and the proportion of even numbers in each
sample are given below.

Sample MNumber of Proportion of Sample Number of Proportion of
values even numbers  even numbers values even numbers even numbers
e~ p=xin ¥ p=xln
1::3 1 /2 3, 4 1 1/2
1, 3 0 0 3,9 0 0
1, 4 1 12 4, 1 | 1/2
I, 5 0 4,2 2 1
2.1 1 Iy 2 4,3 1 1/ 2
2,73 1 12 4,5 1 /2
2,4 2 1 5,1 0 0
2,5 | 1/ 2 5,2 1 I/ 2
: S | 0 4] " i 0 0
3,2 1 /2 5 4 1 /2
Continued
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The sampling disiribution of sample proportion P, iis mean and variance are

Value of P Number of gceurrences Probability
P f ftp) = XS p f(p) Pl fip)
0 6 6/ 20 0 0
/2 12 12/ 20 6/ 20 3/20
! 2 2/20 2/20 - 2/20
Sum 2f = 20 1 8/ 20 5/25
8
= Py = = — = [1L4
iy = E(P) = Zp flp) R
0} = Var(P) = Lp?f(p) - 4} = —= = (04)" = 009
We are to verify that
. I-x) ( N=n
= T 1 2 = T’;f_
A o = [NHI ]
Bk : o1z - 0401-04) [5—1 ]
2 5-1
0.09 = 0.09

11.15 SAMPLING DISTRIBUTION OF THE DIFFERENCE

BETWEEN TWO SAMPLE PROPORTIONS, P, - P;

The sampling distribution of the difference between two sample proportions P, — F, is
the probability distribution of all possible differences between proportions £ and P, obtained
from all possible independent simple random samples of n, and n, observations that can be
drawn from two Bernoulli populations with population proportions of &, and =, , respectively.
Often we wish to compare the proportions of successes in two Bernoulli populations. We must
use the sample proportions of successes as our basis of comparison. Obviously, the number of
successes in both samples cannot be used alone as a means of evaluation. Specifically we require
a probability model of the difference between two sample proportions.

Suppose that two independent random samples of sizes n, and n, are drawn from
Bemnoulli populations with population proportions of m, and &, respectively, Let P, be the
proportion of successes in sample of size n; from the population with population proportion .
then £, is a random variable that has its own probability distribution with mean r, and variance
m (1=m )/ n .Let P, be the proportion of successes in sample of size n, from the population
with population proportion ®,, then P, is a random variable that has its own probability
distribution with mean 7, and variance 7, (1— n,)/n, . Then the difference B - F; can be
obtained from all possible pairs of .F, and P, . Consequently, the difference F, ~ P, between the
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two sample proportions is a random variable that has its own probability distribution which is
called the sampling distribution of the differénce between two sample proportions.

11.15.1 Properties of the Sampling Distribution of the Difference between Two Sample
Proportions. The properties of the sampling distribution of the difference F| - P, between two

sample proportions are given by the following theorems.
Theorem 1113  The mean of the sampling distribution of P, — Py, denoted by Up _p . 18
equal to the difference between the population proportions, L. e.,
Hp _p, = E(f-PB) = mm-m,
This theorem holds regardless of the sample sizes n, and n, or whether the sampling is
done with or without replacement.

Theorem 11.14 [f the populations are infinite or the sampling is done with replacement, the
difference between sample proportions F, — P, has its variance as

ﬁ;““ﬂi} i 'ﬂ:g“—“g}

m L

0% .p = YalR-B) =

-

The standard error of P, = P, becomes

n(l-=n i, {l—-m
Tp_p, = JVar(P - P, =J71fn 1) = zin .
1 p

However, if the values of m, and m, are unknown, these are replaced by sample praportions P
and P,, the estimate of the standard error of P, — P, then becomes

95-p =

. JP.U-P.} , BU-P)

m "

Theorem 1115 If the populations are finite and the sampling is done without replacement, the
difference between sample proportions P, — Py has its variance as

Vﬂr{ F:.[ o Pz}

mﬂ-m}{ﬂrm]}+mu-m}[Nrmz}

2
Gpi-bs

y Ny=1 ny N —1
The standard error of B, — P, is

Op-p = J Var(F, - &)
| m@=m) [ Ny=ny +_mﬁ|—nﬂf N, — i,
i y N, -1 n, L N, -1
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Example 11.14 Ler £ represent the proportion of odd numbers in a sample of size ny = 2
selected at random with replacement from a finite population consisting of values 4 and 5.
Similarly, let P, represent the proportion of odd numbers in & sample of size ny = 2 selected at

random with replacement from another finite population congisting of values 2,3 and 6, Froma
sampling distribution of the random variable B = P, Verify that

B wyg = i ok, = n,flﬂ—t-nl} & Jtzfln;—mzl
Solution. We have
Population: 4, 5: Ny=2 Ay =2
Number of odd numbers: k=2
Proportion of odd numbers: o= ;"'_I| = {.—
Number of possible samples: NixN = 2x2 =4
Possible samples:
(4.4) {4,35) (3.4) (5,5)
Sample proportion of odd numbers: 2
0 /2 12 1
Population Il: 2. 3, & N, =13 ny, =12
Number of odd numbers: ks = 1
Proportion of odd numbers: By = —k2— = —1-
=N &
Number of possible samples: Nyx Ny = 3%3 =9
Possible samples:
€22} (2.3) (6% €32y 13.3) (3 6) (6:.2) (6,3) (86, 6)
Sample proportion of odd numbers: )
0 /2 0 /2 I /2 0 12 0
All possible differences between sample proportions ( P, — P, ) are
P3
” 0 0 0 0 /2 1/2 /2 /2 1
0 0 0 0 0 =H20 =1f3 <33 ~=yr  _j
/2 1/ 2 1/2 2 12 0 0 0 0 =112
¥z | ¥ W2 yi y3 0 0 0 0 -ly2
1 1 ! | I 1/2 1/ 2 Iy 2 /2 0
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The sampling distribution of £, — Fy, its mean and variance are

Value of  Number of Probability
PI_PE ooCuITences
P~ P; f fp=p)=FlEf (p—p)fB—p)  (p—py) fip—py)
=3, I 1/ 36 ~1/ 36 1/ 36
-1/2 6 6/ 36 -3/ 36 3/72
0 13 13/ 36 0 0
12 12 12/ 36 6/ 36 3/ 36
1 4 4/ 36 4/ 36 4/ 36
Sum X f=36 1 6/ 36 19/72

Zip = pXp - py) = e

B -p = ECR-£) %

0% _p, = Var(Ph - B)

0w (17 - 1
= e—- —_— ——
72 |6 7

1

6

X(py = ) Py = ;) = BE

We are to verify that
: m(l=m) n(l=-n;)
i =m, -Nn i) ol 1 d R 2
L T IR T % e
L[]_L af
SRR AN = ek ey 3 3
6 s 77 2 2
e . e )
6 6 R

Example 1115 The actual proportion of men whe like a certain TV programme is 0.30 and
the corresponding proportion for women is 0.25. A questionnaire about this program is given fo
500 men and 300 women, and the individual responses are looked upon as the values af
independent random variables having Bernoulli distributions with parameters n; = 0.30 and

m, =025, respectively. Find the mean and standard error of P, - F,, the difference between

the sample proportions of successes.

Selution. We have m; = 030, =, =025 n =500, n,= 500

The mean and standard error of F, — P, are

Hp_p =% —-% = 030-025 = 005
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Thg =

Jnll‘l—-n[} " ny{l=my)
My ",

-

= 0.028

_ | 030¢1-0.30) , 025(1-025)
B 500 500

1L16 OTHER SAMPLING DISTRIBUTIONS

We have considered the sampling distributions of sample mean, difference betwesn
sumple means, sample proportions and difference between sample proportions. Other statistics
such as sample median, sample variance and sample standard deviation have their own sampling
distributions. There is different sampling distribution for each different statistic even though the
statistics may be computed from the same sample. For a given statistic, the sampling distribution
will vary for samples of different sizes. Thus, in a sampling distribution it is necessary to specify
the population, the statistic and the size of the sample. A change in any of these specifications
will result a different sampling distribution.

11.17 SAMPLING DISTRIBUTION OF

THE SAMPLE VARIANCE, §?

The sampling distribution of sample variance 5* is the probability distribution of the
variances obtained from all possible simple random samples of n observations that can be drawn
from a population with variance a2 .

The sampling distribution of sample variance has the property

=1 ot

;o= E(§%) =
Hy2 n
Example 11.16 A population consists of five numbers 2, 4, 6. 8. and 10. Consider all
possible samples of size 2 which can be drawn with replacement from this population. Form the
sampling distribution of sample varianee and verify that

=1
62

B =
3 "

Solution. Population: 2, 4, 6. 8, 10:  Population size: N = 5:  Sample size: n = 2
Number of possible samples = Nx N = 5§ x5 = 25
All possible samples that can be drawn with replacement from our population are

(2,2} (2.4} (2, 6) (2.8) (2,12)
(4.2) (4,4) (4.6) (4,8) (4.10)
(6.2 {6.4) {(6,6) (6,8) (6,10)
(8.2) (8,4) (8,.6) (8.8) (8 10)
(10,2} (10,4) (10,6) (10, 8) (10, 10)
=7 el
i) All possible sample variances: s* = 2 - %) = (% ;2} when n = 2
n

0 1 4 9 16

1 0 1 4 9

4 1 0 ] “+

g E 1 0 1

16 9 4 ] 0
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The sampling distribution of sample variance §* and its mean are

Value of §° Number of occurrences: Probability
52 f ; pist)y=FlES s pl s*)
0 5 5/ 25 : 0

8 8/ 25 8/ 25
6 6/25 24/ 25
4 4/ 25 36/ 25

16 2 2/ 25 32/125

Sf =25 1 25 p(s?) = 100/ 25

1
Moy = E(5%) = X p(s) = ..5[.’.,;’.. = 4

The mean and variance of the population are

X 2 l 6 B 10 . Ix_, = 30 .
X5 4 16 36 64 100 zxf = 220
U = b N 6
N 5
zxs .
ot = = _yur = 26y =3
N 5
We are to verify that U = =l
n
2-1

A
]
of!
o
.

Exercise 11.4
L. (@) A fair coin is tossed 50 times and the number of heads recorded are 27, The proportion
of heads was, therefore, estimated to be 0.54. Answer the following.
()  Which figure is a parameter?
(i)  Which figure is a statistic?
[ () The probability of head in a single tral © = 0.5;
(ify Sample size n = 50, number of heads in the sample x = 30 and the proportion
of heads in the sample p = x/n = 0.54.
(b) What is meant by the sampling distribution of sample proportion? Describe the properties
of the sampling distribution of sample proportion.
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2. (a)

(b)

3. (a)

(5)

4. (a)

(b}

A finite population consists of the numbers 2, 3, 4, 5, 6 and B. Find the proportion P
of even numbers in all possible random samples of size n = 2 that can be drawn with
replacement from this population. Assuming the 36 possible samples equally likely,
make the sampling distribution of sample proportions and find the mean and variance of
this distribution, Verify that

il =x)

I

i EP)=mn=n (iiy VarlP) =

where P and m are sample and population proportions respectively.
fn=23 pu, =2/3, 6% =1/9}

A population consists of N = 4 numbers 1, 3, 4 and 5. Find the proportion P of
odd numbers in all possible samples of size n = 3 that can be drawn without
replacement from this population. Assuming the 24 possible samples equally likely,
construct the sampling distribution of sample proportions and find the mean and
variance of this distribution. Verify that

M = m iy o3 =

nfl—n) ( N—n
n N=1

where P and m are sample and population proportions respectively,
{m = 3[4, p, = 3[4, 6% = 1/48}

Suppose that 60 % of a city population favours public finding for a proposed
recreational facility. If 150 persons are to be randomly selected and interviewed, what
is the mean and standard error of the sample proportion favouring this issue.

{up = 060, o, = 0.04)

A small, professional society has N = 4500 members. The president has mailed
n = 400 guestionnaires to a random sample of members asking whether they wish to
affiliate with a large group, Assuming that the proportion of the entire membership
favouring consolidation is m = 0.7, find the mean and standard error of the sample
praportion P,

{lp = 07, 6, = 0022}

What is meant by the sampling distribution of the difference between two sample
proportions? Describe the properties of the sampling distribution of difference between
two sample proportions. Explain its usefulness in statistical inference.

Let P represent the proportion of odd numbers in a random sample of size n =3
with replacement from a finite population consisting of values 4 and 5. Similarly, let
F, represent the proportion of odd numbers in a random sample of size ny = 2 with
replacement from another finite population consisting of values 2, 3 and 6. Assuming
that the 72 possible differences P, — P, are equally likely to occur, construct the
sampling distribution of P, — P, . Verify that

o2 i n‘,]{l—':rj} + '.r:l(I-:n::}

(6) Hp - p, = B =Ty (iD) [

m iy
fny, =12, =y, =13, pp_p = 1/6, 0% -p = 1/36)




Sampling Technigues And Sampling Distributions 69

5. (a)

(&)

6. (a)

(b)

7. (a)

Let F represent the proportion of even numbers in a random sample of size n =2

without replacement from a finite population consisting of values 4, 6 and 9.
Similarly, let P, represent the proportion of even numbers in a random sample of size
ny = 2 without replacement from another finite population consisting of values 2, 3
and 5. Assuming that the 36 possible differences B — P, are equally likely to occur,
construct the sampling distribution of F,-— F, . Verify that

() Hp —py = By = Ty
@ o = r:,l[i—n,}[N]—n, L Ta-m) (N, —ny
, 1y N, -1 n, N, ~1
{my =2[3 my = 13, pp_p =13 o} _p, =119}

The percentage of families with a monthly income of Rs. 1,000 or more in city A and
city B is 25 % and 20 % respectively, If a random sample of 100 families is selected
from each of these two cities and the proportions of families eamning Rs. 1,000 or more
in the two samples are compared, what is the mean and standard error of F - B, the

difference between the sample proportions?
{Mp . p, = 005 Cp —p, = 0.059)

A finite population consists of five values 2, 4, 6, 8 and 10. Take all possible samples
of size 2 which can be drawn with replacement from this population. Assuming the 25
possible samples equally likely, construct the sampling distributions of sample means
and sample variances and find the mean of these distributions. Calculate the mean and ;
variance of the population and verify that

=1
O My=p @ pg = —o?
; n
_
where f:zxfmdsi-;M
n n

(4= 6.0 =8, He =6 s = 4}

A finite population consists of five values 1, 3, 5, 7 and 9. Take all possible samples
of size 2 which can be drawn with replacement from this population. Assuming the 25
possible samples equally likely, construct the sampling distributions of sample means
and sample variances and find the mean of these distributions. Calculate the mean and
variance of the population. Discuss the resuits.

n=1 -
(ﬁzj'dzzg’-“i"i-“sz:“* HE =ih B T Gu]

A finite population consists of 5 values 1, 3, 5, 7 and 9. Take all possible samples of
size 2 which can be drawn without replacement from this population. Assuming the
20} possible samples equally likely, construct the sampling distributions of sample
means and sample variances and find the mean of these distributions. Calculate the mean
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and variance of the population and verify that
: _ o _ N R—1 &
()  Hz=H W e Ny—1 a4 =
- X, X, -X)
where X = £X, and$3=z"—
n n
(u=50" =8 p: =5 p;=5)

(b) Take all possible samples of 2 distinct values from the population 2, 4, 6,8 and 10.
Assuming the 20 possible samples equally likely, construct the sampling distributions
of sample means and sample variances and find the mean of these distributions.
Caleulate the mean and variance of the population. Discuss the results.

N =n=1
= R % = = i, 2
M=6 0°=8 pe=6 U =35 Yz =4, Mo &= — “’)
Exercise 11.5
Objective Questions
L Fill in the blanks.

(iy A ————1is the totality of the observations made on all

the objects possessing some common  specific

characteristics. {population)
(iily A ————— is a part of the population which is selected

with the expectation that it will represent the

characteristics of the population. (scxmple)
(ftffy ———— is a procedure of selecting a representative

sample from a given population. (Sampling)
{iv} The descriptive measures of a population are called

—_— (parameters)
(v} A descriptive measure on the sample observations is

called ———— (statistic)
(vi} A population is called ———— §f it includes a limited

number of sampling units, (finite)
(viii A population is called ——— if it includes an

unlimited number of sampling units. (infinite)
{viii) Sampling ———— is a complete list of the sampling

units. {frame)
(x) A ———— sampling is a procedure in which we cannot

assign to an element of the population the probability of

its being included in the sample. (non-probabifity)
() A ———— sampling is a process in which the sample is

selected in such a way that every element of a population

has a known nonzero probability of being included in the

sample. (probability)
(xf} Another name of a probability sampling is

sampling, (random)
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2,

3.

(xi)  Random sampling provides reliable

(i) The sampling is said to be replacement  when
the unit selected at random is returned to the population
before the next unit is selected.

{xiv) The sampling is said to be replacement when
the unit selecied at random is returned to the population
before the next unit is selected.

(xv) A sample is usually sclected by replacement.

{(xvi) In sampling replacement, a sampling unit can be
selected more than onge.

Fill in the blanks. '

(i) In sampling replacement, a sampling unit
cannot be selected more than once,

(ii)  In sampling with replacement, a finite population becomes

(dii) random sampling is a procedure of selecting a
sample from the population in such a way that every unit
available for sampling has an equal probability of being
selected.

(i)  The sampling error decreases by increasing the sample

(v} The ——— errors may be present both in sample
survey and census.

{vi}  The bias increases by increasing the sample

(viiy A sample which is free from bias is called an
sample.

{viif) errors may arise due to faulty sampling frames,
non-responses and processing of data.

(ix) errors can be controlled by the proper training
of the investigators and following up the non-responses

{x)  The probability distribution of a sample statistic is called

distribution of that statistic,

{xf) The standard deviation of sampling distribution of a
sample statistic is called the of that statistic.

(xti} The standard error can be reduced by increasing the

(xiff) The number of all possible samples of size » taken with
replacement from a population of size N is ;

(xiv) The number of all possible samples of size n taken

without replacement from a population of size N is

Mark off the following statements as true or false,

()

(if)

A descriptive measure on the sample observations is called
parameter and a descriptive measure of a population is
called statistic,

A sample statistic is a random vanable whereas the
parameter being estimated is constant.

'l

{estimates)
(with)
(withour)

{withenit)

(with)

{without)

(infinite)

(simple)
{size)

(non-sampling)
(size)

{unbiased)
(Non-sampling)
(Non-sampling)

i sampling)

(standard errar)
(sample size)

(N)

(“E)

(false)

(frue)
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(iiry
()
(v)

{vi)
(wif)

(viif}
(ix)

(x)
{xf)

(xif)

A sample survey provides the results which are more
accurate than those obtained from a census.

A sample design is a procedure for obtaining a sample
from a given population prior to collecting any data.

More detailed information can be obtained in a sample
survey as compared to a census.

Sampling may be the only means available for obtaining
the desired information if the population is infinite.

If the data are obtained by tests that are destructive, then
complete enumeration becomes essential.

Every random sample is a simple random sample.

In sampling with teplacement, the sample size may be
greater than the population size.

In sampling without replacement, the sample size can be
greater than population size.

The number of units available for the next drawing does
not change in a random sampling with replacement.

In sampling without replacement, the number of units
remaining after each drawing will be reduced by one,

4, Mark off the following statements as true or false.

(i)
(if)
(iif)
(iv)
(v

(vi)
(vii)
(viif)

{ix)
(x)

(i)

The number of all possible samples of size n taken
without replacement from & population of size N is ¥ C, .
In sampling without replacement, a sampling unit can be
selected more than once.

In sampling with replacement, the sample size may be
greater than the population size.

In sampling with replacement; a finite population becomes
infinite.

Non-sampling errors may be present both in sample survey -

and census,

The sampling error increases by increasing the sample size.
Sampling and non-sampling errors are both controliable.
The standard deviation of a sampling distribution of a
statistic is called the standard error of that statistic,
Standard error is the difference of a statistic from the
parameter being estimated.

We can decrease both sampling errer and standard error by
increasing the sample size,

The reliability of an estimate can be determined by its
standard error.

(false)
{true)
(true)
(true)

(false)
(false)

(true)
(false)
(true)

{frue)

(false)

(false)
(true)
(true)

(fruie)

(false)

(true)
(true)
ifalse)
(frue)

(rrue)



