Statistics-IIT — Assignment 7

1. Consider testing for the usefulness of the regressors in a linear model,
Y = XB+¢€, €~ Nu(0,0%1,) with Hy : 81 = B = --- = B,-1 = 0, where
Xpxp has rank r < p. Let R? denote the coefficient of determination. Find
the probability distribution of R? under Hj.

2. Let Xi,Xs,...,X, be a random sample from N(u,0?). Show that

E (q) (W)) = nj—l’ where Xy is the ith order statistic.

3. Show that
Pij.k — Pil.kPjl.k

Pijkl = .
\/(1 — Pie) (1 - p?l.k)




