




















































































ST 02 Week 13

Common sampling distributions

Def Let Zi Zz Zk be independent N 0 D if
IZE

then I 4k with degree offreedom k

RK E X K Var I 2k

Prop II 2m
are independent with

ME i Ki

21 For i id random sample it from Ny a

and sample variance S then

sniff A
Reason

Def t distribution
Let Z N 0 1 In Z then

T FETE

with degree of freedom k





















































































