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Quiz 5

Due: Thursday October 22, 2020 6:30 PM (EDT)
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After you have completed the assignment, please save, scan, or take photos of your work and
upload your files to the questions below. Crowdmark accepts PDF, JPG, and PNG file
formats.

Q1 (6 points)

Fori=1,...,n,lety; = fixi1 + foXi2> + €;, where the X, ; are known constants and

€1, ..., €y are independent with expected value O and variance 62 . We seek to estimate the
following linear combination of f values: 161 + €202, where £1 and £2 are known
constants. The estimator will be the following linear combination of the ¥ values:

L = Z?:l ¢iyi. This is the setting of the Gauss-Markov Theorem.

Suppose that L is an unbiased estimator; that is, suppose E(L) = £1f1 + 20> for all real
Bi and P> . Prove that £1 = Y;_; ¢ixi1 and €2 = D CiXin.

Q2 (4 points)

For this question, you will upload your complete answer to Question 16 of Assignment 5,
based on the SAT data. Part (c) asked you to calculate and display the mean of the ?’; . The
answer is a number. Circle the number on your R input/output. If for some technical reason
you are unable to circle the number, you may write it on a separate sheet and unload that as
well. You cannot get any marks on this question without your complete answer to Question 16.

https://app.crowdmark.com/assignments/quiz-5-19b9b/preview Page 1 of 1


https://crowdmark.com/help/completing-and-submitting-an-assignment/

2.6301



brunner
Pencil

brunner
Typewritten Text
2.6301


	CrowdmarkQuiz5
	302f20Quiz5Key



