STA260H5S Saturday, Feb. Tth, 2026 Duration - 90 minutes

1. Let X, ..., X g be a random sample from a standard normal distribution. Determine
the probability distribution of W in each part. Justify your answers.

(a) (2 pts) W = 3
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Solution:

10
(a) Since Z = X; ~ N(0,1), and by a theorem, U = >~ X? ~ x3, and further Z and
=2
U are independent, by the definition of the t distribution,
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