Stat776 HWo04

. Suppose Xi,...,X,, is a random sample from N(u,, ¥) and Y7,...,Y, is a random sample from
Ny, £). Let Z = (X1, ..y Xon, Y1, .., ¥y) € RPX07H1) Express the distribution of Z.

. Find the following probabilities.

(1) For X ~ Wi41(5), find P(X > 12).

(2) For X ~ Wix1(5, 4), find P(X > 30).

(3) P(T?(5, 14) > 3).

. Let X € R* and S € R** be from a sample of size 20 from N(u, ¥).
Define Y = (X — p)’ (%)_1 (X — ). Find P(Y > 4).

. Suppose X ~ Ny(u, 4%) is independent to W ~ Wyy4(16, ). In the following expression find a, b
and c.

(X — py (W) (X — ) ~ T2(b, 0



