STA261H1S, Summer 2026 Tuesday, July 21, 2026 Duration - 90 minutes

1. Suppose X;,.... Xjp is a random sample from the standard normal distribution. Find
the value of ¢ in each part with brief explanation.

(a) (2 pts) P s <c| =095
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(b) (2 pts) P (%*m' X; < c) = 0.975

Solution:

(a) Since X1, ..., Xip is a random sample from N(0, 1), we have Ziz XZ ~ X(%j and
is independent of X;. Hence, by the definition of the t-distribution,
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