STA260H5 S Saturday, March 18th 2023 Duration - 90 minutes

1. Suppose that X is a random variable from N (0, c?).

(a) (2 points) Explain why Y = g—j is an appropriate pivotal quantity.

(b) (3 points) Use part (a) to find an exact 100(1 — «)% confidence interval for o2,



