
How intervals and tests di�er

As mentioned, con�dence interval for µ with known σ2 has statistics x̄ and it is
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where all is in real scale.

The test is done in a standardize scale. Here:

Con�dence interval (region of acceptance) is
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Critical region (supplement to con�dence interval) is
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Statistics (normalized) is
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Remark

Here the real scale plays no role and the interval is simple.
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