
Statistical Inference
Final Examination 2018/01/08

Time: 1:20 pm – 5:00 pm

1. (15%) Please prove

(I) = σ2 + n−1β′X ′(I − Pα)Xβ + op(1)

on P.6 of the note for CV.

2. (15%) Please prove
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on P.7 of the note for CV.

3. (20%) Please prove
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on P.12 of the note for CV.
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on P.15 of the note for CV.

5. (20%) Please prove
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on P.4 of the note for MCCV.

6. (20%) Please prove
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on P.8 of the note for MCCV.

7. (25%) Please prove
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on P.5 of the note for APE.

8. (25%) Please prove
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on P.6 of the note for APE.
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