
Central Limit Theorem 
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2) Central limit theorem 

 

parameters sample population 
Mean 𝑋" 𝜇 
Variance 𝑆! 𝜎! 
St.d. 𝑆 𝜎 

 

When you have large enough sample size N, your sample mean 
would approximate your population mean  

 

𝑋" ≈ 𝜇 

 

 And the standard error, which is the standard deviation of a 
sampling distribution for a given sample size N would equal  

 

𝑆𝐸 =
𝜎
√𝑁

 


