Statistics 6401 Final
The Final will mainly cover Chapters 6, 7, and 8 Sections 1,2,3
You may use one page of notes to write down the probability models and important formulas.

Study the Homework problems, lecture notes, examples in the book.
Topics:

· Order Statistics: minimum, maximum, k-th order statistics
· Joint Distributions

· Joint Transformations

· Marginal Distributions

· Expectation, Variance, Covariance

· Independence

· MGFs

· Sums of Random Variables

· Prediction

· LLN and CLT

Problems to consider:

· If given a random sample compute the expectation and variance of the (random variable) sample mean.

· Compute the expectation and variance of a random number of random variables.

· Basic Prediction, for Y and X, find the values m and b that minimize the MSE.

