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In this study, Estimating probability and sample size using Chebyshev’s inequality
and known distributions, and error of lower bound of probability by using Chebyshev’s
inequality compared with known distributions for discrete and continuous distributions, for
example Bernoulli, Binomial, Poisson, Exponential, Normal, Gamma, Chi-square, t, and F
distributions. The data analysis was by MATLAB version 7.6.

In general, results of the study show that if k has a little, then the Chebyshev’s
inequality lower bounds were far from real probability so much, but k has an increase,
they were near real probability. Chebyshev’s inequality lower bounds compared with real
probabilities have highly decrease errors as k = 2, 3. Afterthat, errors have a little
decrease as k = 4, 5 for discrete and continuous distributions.

In addition, the result of the study revealed that Chebyshev’s inequality have
sample size greatér than real probability by distribution for discrete and continuous

distributions.





