
Statistics-III – Assignment 7

1. Consider testing for the usefulness of the regressors in a linear model,
Y = Xβ + ǫ, ǫ ∼ Nn(0, σ

2In) with H0 : β1 = β2 = · · · = βp−1 = 0, where
Xn×p has rank r ≤ p. Let R2 denote the coefficient of determination. Find
the probability distribution of R2 under H0.

2. Let X1, X2, . . . , Xn be a random sample from N(µ, σ2). Show that
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3. Show that
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