
STA 611: Introduction to Statistical Methods

Fall 2012

Review of chapters 8 and 9

We will go through theses examples in lecture, Thursday November 29th.

1. Let X1, . . . , Xn be a random sample from N(0, σ2). Show that
∑n

i=1X
2
i /n is an

unbiased estimator of σ2.

2. The following problems from the book: 8.2.9, 8.2.10, 8.4.3, 8.6.15, 9.8.3

Other good problems

Notation: No(µ, σ2) is the normal distribution.
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d) With σ2, give the 95% symmetric two-sided confidence interval for µ
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For the next problem note that if p is small we expect X to be large and vice versa, so for
a) you should use a test that rejects H0 if X ≥ c for some c. Also, the hypotheses in a) and
b) are in fact

a) H0 : p ≥ 1/2 vs. H0 : p < 1/2

and
b) H0 : p ≤ 1/2 vs. H0 : p > 1/2
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