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1. (Ex6.5) Show that if X ∼ Fn,m, then X−1 ∼ Fm,n.

2. (Ex6.6) Show that if T ∼ Tn, then T 2 ∼ F1,n.

3. (Ex6.9) Let X1, . . . , Xn be iid random variables drawn from N(µ, σ2. Define S2 = 1
n−1

∑n
i=1(Xi−

X̄)2. Find the mean and variance of S2.

4. (EX6.10) Show how to use the chi-square distribution to calculate P (a < S2/σ2 < b).
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