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Exerase’ Show +hat +his reduces +o He t density.
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T heorem: IF T has o t-distribution with v o{.(‘.)
then: E(‘T): ) (14 V>|) ond var (T) = -‘3{_{.
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Nﬂ*_&: For v>2, var (T)::. TIY-—_{) | = var (2).
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both are centered of but the t-distribution
has variance .
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The t-distibuhon and the Stmr’e Mean

Theorem: T¢ Yo,y Yo are n'mlef.em‘en'f' N(u,a%) ru's,
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Proof :
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The F - distribution

-Some.'l‘imes weé L\ave M r‘an«lom Sam‘:\es 'h:\ke.n
'F'rom two n"”"“‘ Foru\a"'l'OnS‘- N(ﬂn)d‘r)
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_'\l‘i-r_.ej I‘F VZ_V')., Hen -For YNFv
E(Y) =
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_Tl\e mean o-F an F TNk Je.lae,vuls 0“17 own 'Hne.
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- Alse, if v,_‘)‘-l} Var(‘f)

- Can be shown using var (¥) = E(¥*) - [E(y)]1 and
rrorer‘\'ies of 'X.l Fou. 8.
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T‘Aeorem: For two inJeFenalevd' ra.nclom s«.m?les

D‘F s1zes n, and Ny ‘From norwxa.‘ Forulad'fons
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Proo‘c =

Em«?\e 3: Twe .‘mlermclead' Sa.mrles o =sisae 1L
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