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STA 302f 2015 Quiz 8

1. (4 points) Just give the answers to the questions below. Only re-derive the the distributions
if you can’t remember.

(a) Let Y ~ N(u,0?) and W = X—;E What is the distribution of W?

W A0,

(b) Let Y1,...,Y, be independent N(u,0?) random variables. What is the distribution of
W = YoX=ug

\/l//‘//(/fa//)

(c) Let Y ~ N(0,1). What is the distribution of W = Y2?

Cr

W~ X C)

(d) Let Y1,...,Y, be independent x?(1) random variables. What is the distribution of
W=3 Y7
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2. (6 points) Answer True or False and show your work. For the general linear regression model
with normal error terms,
a/B — a8
o?a'(X'X) la

has a standard normal distribution.
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