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CENTRAL LIMIT THEOREM

A lot of samples of the same size (n) are taken from a population and
the means of each sample are found. A histogram of these sample
means is made and a frequency polygon is made so we can see the
shape of the histogram. As well, the average of the sample means
(called the mean of the sample means (L5 of M) and the standard
deviation of the sample means Ui ) are calculated.

The resulting information - shape, centre, & spread - of all possible
sample means from a sample of size n from the sampling population
is called the sampling distribution. We now know 3 things about
these sampling distributions: (The CLT only applies if the sample
used is a random non-biased sample)

1. If the original population was norma} the sampling distribution will
also be normal. If the original population was not normal, the
sampling distibution will only be normal if n=30.

2. The centre of the sampling distribution (the mean of the sample
means) is equal to the mean of the original population.
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3. The standard deviation of the sampling distribution (O;) is equal to
the standard deviation of the population ((J ) divided by the square
root of the sample size (n).
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