Interval estimation
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Motivation

Suppose we have data (X1, Y1), . . ., (Xn, Yn) with

Y; ~ Bernoulli(p;)

So far, we have discussed:

Finding point estimates B\

Testing hypotheses about the true (but unknown) parameters

B

What are the limitations of point estimates and hypothesis
tests for inference about 3?
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Confidence interval

#H# Estimate Std. Error z value Pr(>|z]|)

## (Intercept) 2.6415063 0.1213233 21.77 <2e-16 **x%
## WBC -0.2892904 0.0134349 -21.53 <2e-16 *x*xx%
## PLT -0.0065615 0.0005932 -11.06 <2e-16 *x*xx%
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How would | calculate a 95% confidence interval for 8; (the

change in the log odds of dengue for a one-unit increase in
WBC, holding PLT fixed)?

Lot TasER) e e WA D
YR

4% ¢ _ 0,184 T 1% (0.013%)
= L—Oﬁ%S/e—OJL@zb

3/9



Boe ekl ia (FO0BS ) —0TELY o ek
(o | G5% ()c0\09\\9;\7)~g " L @ Specfic \\v\;)-e_(\,&\\\

#it Estimate Std. Error z value Pr(>|z]|)

## (Intercept) 2.6415063 0.1213233 21.77 <2e-16 **x*
## WBC —0.2892904 0.0134349 -21.53 <2e-16 *x*xx%
## PLT -0.0065615 0.0005932 -11.06 <2e-16 *x*xx%
HH ——— -
ol cg® Qcob%‘mlﬂ\aft
v

95% confidence interval for £1:(-0.315,-0.262)
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How do | interpret this confidence interval?
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jid o
Suppose X1, ..., X, ~ Uniform|0,8]. We want to test

H039:90 HA:Q#QO

Find the LRT statistic for this test.
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