Confidence intervals

1/6



Recap: confidence sets

Let @ € O be a parameter of interest,and X1, ..., X,, asample. A
set C'(X1,...,X,) C O®isal — aconfidence set for 0 if

inf Py(f € C(X4,...,X,)) =1—a
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Using confidence sets to test hypotheses
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Example: Inverting the t-test

Suppose that X1, ..., X, ud N(p,0?). We want to construct a

1 — aconfidence interval for p.

Construct al — a confidence interval for u by inverting the ¢-
test.
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