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/Abstract

This article aims to present one of the two sections of the statical inference used

Widely in various theoretical and pratical studies, wich is estimation of both types,
point estimation and period estimation, with creationg a confidence interval to the

average of society distributed naturally with a known variance, or unknow
variance. Moreover it aims to present and indicate the importance of some
beneficial theories in statical inference in general and in Estimation in particular, of
between it the low of large numbers, with an attempt to prove the central limit

theorem in special case sufficient for most applications of statistics. As for the
pratical side of the article we tried to identify the sample’s size sufficient to achieve
the central limit theorem, and applying this theorem using simulation technology in
the statical package R In the case of data extracted from the Poisson distribution
and exponential distribution, in a manner free from mathematical complexity , thus
it get easier for non-statisticians to use it easily in their various fields.
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N=10000

> # rpois genere une variable de N observations qui a une deviation de Poisson
> #de moyenne 10 et de variance 10

> rendement=rpois(N, lambda=10)

> #on arrondit rendement a zero chiffres aprés la virgule
>redement=round(rendement)

> #initialisation du vecteur

> M=5000

> moyennes=rep(0,M)

> #on tire 5000 échantillons de 36

> #et le résultat est mis dans le vecteur moyenne

>for( i in 1:M) moyennes[i]=mean(sample(rendement,36))

>hist (rendement ,xlim = ¢(0,20),ylim = ¢(0,3000),main=""xlab="")
>par(new=TRUE)

>hist (moyennes ,xlim = ¢(0,20),ylim = ¢(0,3000),main="",xlab="", col=1)
>sd(rendement)

[1] 3.241304

>sd(moyennes)

[1] 0.5565438

>sd(rendement)/sqrt(36)

[1] 0.5402173

> N=10000

> #rexpgenére une variable de N observations qui a une distribution exp
> rendement=rexp(N,rate=1/10)

> # on arrondit rendement a zero 0 chiffres apreés la virgule

> rendement = round(rendement)

> #initialisation du vecteur

> M=5000

> moyennes = rep(0,M)

> #on tire 5000 échantillon de taille 36 .

> # et le resultat est mis dans le vecteur moyenne

> for ((iin 1:M ) moyennes [i] = mean (sample(rendement ,36))
>hist (rendement ,xlim = ¢(0,87),ylim = ¢(0,5000),main=""xlab="")
>par(new=TRUE)

>hist (moyennes ,xlim = ¢(0,87),ylim = ¢(0,5000),main="",xlab="", col=1)
>sd(rendement)

[1] 10.19886

>sd(moyennes)

[1] 1.718560

>sd(rendement)/sqrt(26)

[1] 2.000161
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