
Variance of the Sample Mean-

(1) Sample with Replacement:    N >> n
(2) Sample without Replacement:  N is small

True Mean
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Question: How many samples we should take to estimate the true mean value such that 
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(2) Sample without Replacement:  N is small

Question: How many samples we should take to estimate the true mean value such that

>> 2500/(1.44*99 + 25)
ans =
   14.9200
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Central Limit Theorem

http://www.ece.uah.edu/~dwpan/course/ee385/code/clt_hist.m
function [m, v] = clt_hist(n)
x = random('exp', 1, 1, 1000000);
mean(x)
var(x)
hist(x, 100);
for i = 2: n
    y = random('exp', 1, 1, 1000000);
    x = x - mean(x) + (y - mean(y));
end

S = x/sqrt(n);
m = mean(S);
v = var(S);
figure; hist(S,100);

   Lecture 20 Page 4    

http://www.ece.uah.edu/~dwpan/course/ee385/code/clt_hist.m

