High—dj;nergignal data analysis, Midterm exam #1: [+15 points]
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B 4{}- 1. [+4] Consider an ANOVA model y=Xp+e¢,
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—+ 6 2. [+5] Let y = Xp+e, &~ N(0,0°1), where the first column of X has ones.
Assume that the LSE f = ﬁo, /5',, ﬁ ) is unique. )
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~+ ]1 4) [+1] Derive the distribution of
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+ | 5) [+1] Derive the normal approximation test for H: f = O vs. H,: 3, #0 atlevel @=0.05.
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'r Q/(S) [+2] Show that F- statistics and /-statistics for H: 3, =0 vs. H B, #0 are equwalent .
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