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STA 302f 2015 Quiz 7

Let Y7,...,Y, be a random sample from a N(u,0?) distribution.

1. (1 point) What is the distribution of Y? You don’t need to prove anything; just write the
answer down.
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2. (1 point) What is the distribution of (g—%)? You don’t need to prove anything; just write

the answer down.
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3. (8 points) Show that
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In homework, you proved that ¥ was independent of S? = W, so you don’t have

do it again; just use the result. For full marks, state clearly where you use the
independence of Y and 52
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