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Äßíåôáé ôï ãñáììéêü ìïíôÝëï Yi = 1 + �X2
i + "i; i = 1; : : : ; n; "i ∼ N(0; �2); �2

ãíùóôü.
(á) Íá âñåèåß ç åêôéìÞôñéá åëá÷ßóôùí ôåôñáãþíùí ôçò ðáñáìÝôñïõ � êáé ç êáôáíïìÞ
ôçò.
(â) Íá êáôáóêåõáóèåß 95% äéÜóôçìá åìðéóôïóýíçò ãéá ôï Y0 = 1+ �X2

0 üôáí X0

ãíùóôÞ óôáèåñÜ, �2 ãíùóôü.
(ã) Ðùò èá åëÝã÷áôå ôçí

H0 : � = �0
H1 : � 6= �0
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ÅðåéäÞ "i ∼ N(0; �2) Ý÷ïõìå Yi ∼ N(1 + �X2
i ; �

2)

¢ñá ôï �̂ áêïëïõèåß êáíïíéêÞ êáôáíïìÞ ùò ãñáììéêüò óõíäõáóìüò êáíïíéêþí
ô.ì. ¸÷ïõìå
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¢ñá �̂ ∼ N(�;
�2∑
X4

i

)

(â) Ŷ0 = 1 + �̂X2
0

Ôï Ŷ0 áêïëïõèåß êáíïíéêÞ êáôáíïìÞ ùò ãñáììéêüò ìåôáó÷çìáôéóìüò êáíïíéêÞò
ô.ì, ìå
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ÊÜôù áðü ôçí Ç0
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