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3. Confidence Interval (INTR)

A confidence interval is a range (interval) that includes the population mean value.

A confidence interval that is too broad makes it difficult to get an idea of where the population
value (true value) is located. A narrow confidence interval, on the other hand, limits the
population value and makes it possible to obtain reliable results. The most commonly used
confidence levels are 95% and 99%. Raising the confidence level broadens the confidence
interval, while lowering the confidence level narrows the confidence level, but it also
increases the chance of accidently overlooking the population value. With a 95% confidence
interval, for example, the population value is not included within the resulting intervals 5% of
the time.

When you plan to conduct a survey and then t test and Z test the data, you must also
consider the sample size, confidence interval width, and confidence level. The confidence
level changes in accordance with the application.

1-Sample Z Interval calculates the confidence interval for an unknown population mean
when standard deviation is known.

2-Sample Z Interval calculates the confidence interval for the difference between two
population means when the standard deviations of two samples are known.

1-Prop Z Interval uses the number of data to calculate the confidence interval for an
unknown proportion of successes .

2-Prop Z Interval uses the number of data items to calculate the confidence interval for the
difference between the propotion of successes in two populations .

1-Sample t Interval calculates the confidence interval for an unknown population mean
when the population standard deviation is unknown .

2-Sample t Interval calculates the confidence interval for the difference between two
population means when both population standard deviations are unknown.

On the initial STAT Mode screen, press (INTR) to display the confidence interval menu,
which contains the following items.

* (FA(INTR)(AJ(2) ... Z intervals (p.33)
(2)(T)... tintervals (p.38)

# There is no graphing for confidence interval
functions.
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eGeneral Confidence Interval Precautions

Inputting a value in the range of 0 = C-Level<1 for the C-Level setting sets you value you
input. Inputting a value in the range of 1 = C-Level<100 sets a value equivalent to your input
divided by 100.

# Inputting a value of 100 or greater, or a
negative value causes an error (Ma ERROR).
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B Z Interval

el1-Sample Z Interval

1-Sample Z Interval calculates the confidence interval for an unknown population mean
when standard deviation is known.

The following is the confidence interval.

—e_s(O\ O
Left = % z(2>m
bty 7 (0) O
R'ght_xJ'Z(z)m

However, a is not the confidence level itself. The value 100 (1-a) % is the confidence level.
When the confidence level is 95%, for example, inputting 0.95 produces 1 —0.95 = 0.05 = a.

Perform the following key operation from the statistical data list.

[F3(INTR) 1-Samrle Zlnterwal

@@ L= evel i@,
(D (1-Smpl) List tListl

Fres :1
Save ResiMHone 4

LIETIVAR]

|IExecute

The following shows the meaning of each item in the case of list data specification.

(D17 NSRRI data type
C-Level....cooovieeieenne confidence level (0 = C-Level < 1)
(oSSR population standard deviation (o > 0)

list whose contents you want to use as sample data

.... sample frequency
list for storage of calculation results (None or List 1 to 20)

executes a calculation

The following shows the meaning of parameter data specification items that are different
from list data specification.

i
=

mean of sample
size of sample (positive integer)
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After setting all the parameters, align the cursor with [Execute] and then press the function
key shown below to perform the calculation.

(F1)(CALC) ... Performs the calculation.

Calculation Result Output Example

—Samrle Zlnterwval
Left =57T. [ cEeH2E9
Rlaht ?B 8?39191

.. interval lower limit (left edge)
interval upper limit (right edge)
X et mean of sample

) (o1 R sample standard deviation
(Displayed only for Data: List Setting)

IR RR size of sample

® 2-Sample Z Interval

2-Sample Z Interval calculates the confidence interval for the difference between two
population means when the standard deviations of two samples are known.
The following is confidence interval. The value 100 (1-0) % is the confidence level.

2 2 X1: mean of sample 1
Left=(x, —X,) - Z(%) \ % + % X2: mean of sample 2
! . § , o1: population standard deviation
: — (= = a o, 0 of sample 1
RIGt = (%, - %) + Z(?) \'n +E 02 population standard deviation
of sample 2
n:: size of sample 1
nz: size of sample 2

Perform the following key operation from the statistical data list.

[F3(INTR) Z-Samrle Zlnterwal

@@ L =) 51.

@ (2-Smpl) i i1
Listily il

Listc2y il

LI=TIURR]

Freaily
Frea(2
Save Res the
Execule

.
[aryry
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The following shows the meaning of each item in the case of list data specification.

Data .....cocoeevieeeiiiees data type

C-Level confidence level (0 = C-Level < 1)

OL et population standard deviation of sample 1 (o1 > 0)

(o7 SRR population standard deviation of sample 2 (o2 > 0)

LiSt(L) «oovveeeeireeeiiieeees list whose contents you want to use as data of sample 1
LiSt(2) cooveeeriveeeviieeees list whose contents you want to use as data of sample 2
Freq(l) «coooeevveeeiiinenns frequency of sample 1

[ (1o [ (2] R frequency of sample 2

Save ReS .....coccevvveenne list for storage of calculation results (None or List 1 to 20)
Execute .......cccevvieenns executes a calculation

The following shows the meaning of parameter data specification items that are different
from list data specification.

I IS H
Plb e —
SE I

mean of sample 1
size (positive integer) of sample 1

mean of sample 2
M2 e size (positive integer) of sample 2

After setting all the parameters, align the cursor with [Execute] and then press the function
key shown below to perform the calculation.

« [FJ(CALC) ... Performs the calculation.
Calculation Result Output Example

2-5amrle Zlnterwal
Lefl =5.38341983
Riaht=25.696581

5]
2

=l
[
INININ]
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4a
o

interval lower limit (left edge)
interval upper limit (right edge)
mean of sample 1

mean of sample 2

) (e R standard deviation of sample 1
(Displayed only for Data: List Setting)
b CTe 1 R standard deviation of sample 2

(Displayed only for Data: List Setting)
size of sample 1

size of sample 2
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®1-Prop Z Interval

1-Prop Z Interval uses the number of data to calculate the confidence interval for an
unknown proportion of successes.

The following is the confidence interval. The value 100 (1-0) % is the confidence level.

n: size of sample

Left=2 —Z (%%%%(l—%) x: data
Right = +2() AEe-%)

Perform the following key operation from the statistical data list.

1-Pror ZInterwval

FA(INTR)

e Cave pasih
ave ResiHohe

(3)(1-Prop) Execule

Data is specified using parameter specification. The following shows the meaning of each
item.

confidence level (0 = C-Level < 1)

data (O or positive integer)

size of sample (positive integer)

list for storage of calculation results (None or List 1 to 20)

executes a calculation
After setting all the parameters, align the cursor with [Execute] and then press the function
key shown below to perform the calculation.

« [F1)(CALC) ... Performs the calculation.
Calculation Result Output Example

1-ProFr_Zlnterval
Left =8.T71ASESS2
Risht=8.72943417
[=]

3
-]
i

interval lower limit (left edge)
interval upper limit (right edge)

estimated sample proportion
N e size of sample
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® 2-Prop Z Interval

2-Prop Z Interval uses the number of data items to calculate the confidence interval for the
defference between the proportion of successes in two populations.

The following is the confidence interval. The value 100 (1-0) % is the confidence level.

N, Nz : size of sample

X X X X
. x RA-) RA-F)  xx:da
Left =2 — 22 _ (l) a +
1

o 2 N,
N
Xy X ALY R
Right =~ 02 +2(5 | =+,

Perform the following key operation from the statistical data list.

[F3(INTR) Z—Fror Zlnlerwal
D@ x1 : 5
mn :
(@) (2-Prop) 3 Y]
N :
Sawve ResiHone L
|IExecule |

Data is specified using parameter specification. The following shows the meaning of each
item.

C-Level....coovviveneene. confidence level (0 = C-Level < 1)

XL tevieeeiee e e data value (Xx: 2 0) of sample 1

RS size (positive integer) of sample 1

X2 e data value (X2 2 0) of sample 2

M2 e size (positive integer) of sample 2

Save ReS .....coceeveeenne list for storage of calculation results (None or List 1 to 20)
Execute .........cccoeveenene executes a calculation

After setting all the parameters, align the cursor with [Execute] and then press the function
key shown below to perform the calculation.

« [F1)(CALC) ... Performs the calculation.
Calculation Result Output Example

2—Pror ZlnLerwal
Left =-@A.8743822
Right=8. 1943382

33 M1
[ Tl e T
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interval lower limit (left edge)

interval upper limit (right edge)

estimated sample propotion for sample 1
estimated sample propotion for sample 2

RS size of sample 1
M2 e size of sample 2
M t Interval

® 1-Sample t Interval
1-Sample t Interval calculates the confidence interval for an unknown population mean
when the population standard deviation is unknown.

The following is the confidence interval. The value 100 (1-0) % is the confidence level.

Xd,
Left =it (% ha
12)yn

. X3,
Right = T+t (% On-1
9 H2 Jyn

Perform the following key operation from the statistical data list.
1-Sanrle LlinLerwal

(FA(INTR)
-Lewel 8.
@am IlEiSL :Iiist.l
e H
(1) (1-Smpl) Save ResiMone
Execule

LIZTIVAR]

|IExecute

The following shows the meaning of each item in the case of list data specification.

data type
confidence level (0 = C-Level < 1)
list whose contents you want to use as sample data

. sample frequency
list for storage of calculation results (None or List 1 to 20)

executes a calculation

The following shows the meaning of parameter data specification items that are different
from list data specification.

x A
©dh-1 A
1l HS)
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mean of sample
. sample standard deviation (Xgn1 2 0)
size of sample (positive integer)

After setting all the parameters, align the cursor with [Execute] and then press the function
key shown below to perform the calculation.

« [F1)(CALC) ... Performs the calculation.
Calculation Result Output Example
1-SamFrle tInterwal

Left =&H.3628945
RlElhT.- ?1.%3?1@54

=g
xdn4 =3.4
n =1z
Left i interval lower limit (left edge)
Right ..o interval upper limit (right edge)
X et mean of sample
b (o1 R sample standard deviation
N e size of sample

® 2-Sample t Interval

2-Sample t Interval calculates the confidence interval for the difference between two
population means when both population standard deviations are unknown. The t Interval is

applied to t distribution.

The following confidence interval applies when pooling is in effect. The value 100 (1-0) % is
the confidence level.

Left = (X, — X,)— ton,—2 (*) X, Ons? (1 r@

nght—(xl_x2)+tr1+n2—2< ) X,0n1? (1 nl>




The following confidence interval applies when pooling is not in effect. The value 100 (1-0)
% is the confidence level.

Left = (&, — X,)— ty (G VCS Ons? + X 0—"'12>

Right = (%, — )+ t, a) \(Mcer + % G'n_12>

2 n; n,
_ 1
df=———
:, 4-Cy
n,—1 n—1
Xla 12

(XUn—l +X2 ml)

Perform the following key operation from the statistical data list.

[F3(INTR) Z-Samrle LInterwal
& e
@ (2-smpl) [istiz

Frearil

FreqiZ
LI=TIVAR]

2
2
2
2

Pooled =0ff
Save ResiMHone
Execule

The following shows the meaning of each item in the case of list data specification.

(D17 NSRRI data type

C-Level....ooovvieeiieenne confidence level (0 = C-Level < 1)

(IS () list whose contents you want to use as data of sample 1
LiSt(2) coovveeeiiieeeiiieees list whose contents you want to use as data of sample 2
Freq() ... frequency of sample 1

Freq(2) frequency of sample 2

Pooled ........ccceevvirennn pooling On (in effect) or Off (not in effect)

Save ReS .....cocceevveenne list for storage of calculation results (None or List 1 to 20)
Execute .........ccoeveenene executes a calculation

The following shows the meaning of parameter data specification items that are different
from list data specification.

%1 :
=1dh-I :
nl :

T2 :
x2dh-1 :
- .

EEENEEE
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XL et mean of sample 1

XaOn1 ... standard deviation (X.on1 2 0) of sample 1
RS size (positive integer) of sample 1

X2 ot mean of sample 2

XoOML eveeerreeeinreeesneeens standard deviation (Xon1 2 0) of sample 2
M2 e size (positive integer) of sample 2

After setting all the parameters, align the cursor with [Execute] and then press the function
key shown below to perform the calculation.

« [FJ(CALC) ... Performs the calculation.

Calculation Result Output Example
2-SamrFle LInterwval
SHSBZE

Lefl. =-T.282
REight=-B.682117T35

df =T. 29033811

1 =2H, 4

X2 =gd,2

xldn-F2. 87364414 4

Left v interval lower limit (left edge)
Right ... interval upper limit (right edge)
(o | degrees of freedom

mean of sample 1
mean of sample 2
standard deviation of sample 1
standard deviation of sample 2

pooled sample standard deviation
(Displayed only when Pooled: On Setting.)

RS size of sample 1
M2 e size of sample 2




