MCSM-Homework VI Bernhard Klingenberg

Problem 5.9

1. Let X|Z =2z~ N(0,v/z) and Z ~ x2, then

f(z) = / f(2l2)f(2)dz
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where z; ~ g(z) =T'((a —1)/2,a/2).

On the other hand, if Z ~ x2_,, then aZ ~ ['((a —1)/2, /2) for

o > 1. Then



h(z) = E[H(z )le

= /H z|a: ) dz
= /H z, 2) 1(z) dz
= /H |az ( )a dz.

But f(«z) is the density of a T'((aw—1)/2, «/2), so this expression

for h(xz) may be much easier to approximate.




