Math 217

5.2 Formulas: Distribution of the Sample Mean

The sample mean 
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 of an SRS of size n drawn from a large population with mean 
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and standard deviation 
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has a sampling distribution with the following properties:

· mean 
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 (sample mean is an unbiased estimator of the population mean) 

· standard deviation 
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 (to cut the variability of the sample mean in half, quadruple the sample size).  

· If n is large then 
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 is approximately normally distributed (this is the Central Limit Theorem).  

· If the original variable X is normally distributed, then 
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 is normally distributed.
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