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Abstract

In general, inference for finite population focuses on describing about
population of interest. Therefore, the estimation of population characteristics such as
average, total, proportion, and ratio are commonly employed. When analytical
inference is required, the construction of confident interval is applied in practice.

Fundamentally, interval estimation is constructed based on data which are
independent identically distributed random sample. In fact, survey data are lack of
these properties, under without replacement sampling scheme, in particular. It is
therefore our aim to investigate the error, and reliability of thus obtained conclusions,
so that the applications of statistical methods, as well as teaching those relevant
statistics courses could be done correctly and appropriately.

The investigation was done mainly via simulation study. First, a number of set
of finite populations were generated under four distributions, i.e. Normal, Poisson,
Exponential and Bernoulli. Then, simple random sampling with and without
replacement were applied so as to obtain sampled data. Finally, based on three
different method derived from Normal approximation, confidence intervals were
constructed.

It was found that the coverage probabilities of those intervals obtained from
survey data under simple random sampling deviate from the specified confidence
levels. For the case of stratified random sampling, the probabilities of the intervals
using weighted estimator are better than the un-weighted one.



