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A B C D E F G H I J 1
0.95 Confidence Level 0.975 Area below upper-right cutoff E2 =0.5+A2/2 2

Manual Entry 0.050 Area in two tails E3 =1-A2 3
4

Power N Z T Ratio B6 =2^A6 5
1 2 1.9600 12.7062 6.4829 C6 =NORMSINV(E$2) 6
2 4 1.9600 3.1824 1.6237 D6 =TINV(E$3,B6-1) 7
3 8 1.9600 2.3646 1.2065 E6 =D6/C6 8
4 16 1.9600 2.1314 1.0875 9
5 32 1.9600 2.0395 1.0406 Less than 5% difference 10
6 64 1.9600 1.9983 1.0196 Less than 2% difference 11
7 128 1.9600 1.9788 1.0096 Less than 1% difference 12
8 256 1.9600 1.9693 1.0048 Less than 0.5% difference 13
9 512 1.9600 1.9646 1.0024 Less than 0.25% difference
10 1024 1.9600 1.9623 1.0012 Less than 0.15% difference

Source http://en.wikipedia.org/wiki/Log_normal
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