Recall the success probability for binomial variables p - it is a parameter and is usually unknown.

Sample proportion:  
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is a sample statistic.

For “large” samples, the sampling distribution of 
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For proportions, we’ll consider samples to be large if we expect more than 5 successes and 5 failures.

That is, if 
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As a result, CI’s can be made for p.
One-sample z-interval for p
Examples (from textbook)
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(b)
For C = 0.95, zc = 1.96, so
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(0.569, 0.647)

or, we could write 0.569 < p < 0.647

With 95% confidence, between 56.9% and 64.7% of all potsherds at this excavation site are Santa Fe black-on-white.

8.
  r = 7867, n = 10351
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For C = 0.99, zc = 2.58, so
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(0.749, 0.771)

We are 99% confident that the proportion of all escaped convicts that are recaptured is between 0.749 and 0.771.
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