STAT SO
F/A/A\L/ (;X/AVM

SPRIN A 201%
) § 245 20) 7
L) b) G b)
cY § ) G c) S
MNs A M ¢
)7 e) s
M 6



/o\ﬁ Thg CoLwmn DSPace OF X Ts The SeT oF Acc

\/ecTon S Tuatr CaAnN Bz ExfuessEd A A Liwvenc

Com bl NAT/ON OF e Cowmns oF X.

%g_éﬁlﬂf Q= Xb For Some éefE?§

OR

aXlgi b e [Rfi

) L\ C MwhsT 86 E QuAc I/‘; AX fonr Some
01/,(;/\ MA(R'X OF Co NSTANTS _
1) gt (xXayC! See Dexwaron Sewa,

\/ At (C(x’x\’x‘% Ve (Ao Xy
= Va (AT }t} _ AP, V”‘C}”@ﬂy

S AP L B A = T ARRA
= AP A= o2 A BA
= oz AR A = CT’LCU'K)/C/



Clerred &

oF A Mwrrvael ATe
MucTiv Ac AT E

MNowmn VecTol Awnp
NormaL.

E(Z)=E ("'I e): 3—:[ g(g}:

2 I- A Liwvere "] % A NsSForMATION

- ?

NS, O, |
s [ =Y GD T2 E X



=) =) K 1=
> = _ o

— |0 i 2 éy,.)a,(z,’\/ L’\/, L+>/>
je=1 Q=1

2)33 This [s A Spur-2fuir- Por EXPerIMeUT,
HO: ﬁl-- :/]—2._ pE ﬁ?’E Nncc HypoTHes)s THAT SAYS
WhHoLe Po Facon (te.,TY Pa)

”\/\A)N EFFECT—. TF/E W YoLe - Peor- EareriMenTAC
[/\NITS CopnesyoN B To HEW(E’F[T‘{PFa)) So THE

1 TesT/NG H, L=

/];{EYLE :I:5 Now

F STATISTIC Fo

F = MS Tyee _ 226/ 7,
M S nemer (TyreE) 25"5/$ ' HV[S)

t«%rw B 22C /]
ZS%’/% N

\ M 5HELM€T (TYrE)



ZCB }fr&ow\ The Pﬁovme—a £ xPe g ED M e
— 1 RAIGHT Forwarp To Se&

]7/ AT

M‘S ngmz‘r(’r\me\ - M SD|{(€,L’I’ ION X HELMEFCT?P5>

l,/

2
Has ExpecTATION O, .

2
TH®S Av UnRIASED ESTIMATOR OF O
)
THe VAcue

T

/_\|c_65

25"//§ - ”ll'l/% _ﬁo_ ~433s
»



2 ) Becue We e A Brinsems Desen,

We KEnow The DBLUE oF n,— My Is

th_. _T/\-l- ) W HICH Has \/Akmuge‘

\/AQ (—a', T E).p_ +e’)-2~ - “l' ’b\,\ _e’\.).>

—

— \/Af( ( _El,)_.’bl'\ +€"1‘ —E"“>

2. 2
= 2 O, L, 2 0«e

= 52

(2_0': +5—;>

—

1
)
)
= = g(/v\§Dlvaecrroané'-N'fr(T"’”é)

)

/_ N — — - | 19
IHU\ﬁ) Var (y;.z.—\/lw) = J‘a; ( %
5 3

e

- 2 O

= 2.35



20?) (CQN’I’H\HA@QB

<
muﬁ Hé CoNF\DcvaC,C J-NTékVAc. AS

Og £ 2306 (2.‘65’
1
B tﬁ?f/%

| 9
r —
DF T’TDK D |RECTION x HetMeT C )\{pg)

263 \/Ar (7)-2: ——7,,)

—

= Ve ( b)o—b,, &2 —e,,,,)

< < ) 2 -
= 20 +29 =1(aq2%)

S S

—_ E[M DirecT ION X HéL,MeT(TY?E—)B + g(M Sgnrtore}]

5



2 é\ (Contin uén>

Thus, SE s

[S (A + 59

creron s /é/

T. <ge Tuae DFE Toa

/-

NOTé [HAT

E PprRoll = INTENS\TY x HecmeT (/'_YPE’> +

TN rens T Y x DirecTiow X HecmeT (T YPE’>

<o DF Is (2—l\x§'—l\><1 +
(2-\x(2-D) x (5-1)*2= |

ALTen NAT I VE L/‘f) Ry SurTer ACTIOM We Hive

@0—\\ — L\ +\+)+(+(+l+\ +%+§5\: | 6



30\\ The Lieect Hoon Rario OTATSTIC Is
Z?L B 220 :@15, 2103’_(2&5"’2_2)
— &g.10S — F Q:—?—‘_(

HOWE\/G\L) }//'/CZ}Lé IS E\/ID@\/C_E O=

- _ A -
e Resowac Devimuce L5 2 s 2L~ 3+ 6T

THe Nuce oF No OvenoispersioN, Tr1s STATISTIC Hhs

z 2
Noprox 1MATE DisTaiBuT/ON Ny = ) EVEW T

THE A-PPROX}VMNTIU,:} MiwnT Nor Be Prericurhect Guoov In This CASCS
Nore THAT £ [/les :/é/ \/APL'X/LX: 2x|b= 32)

D) = (32 = 5.8, Awd

3%@}—/6 _ 217 .

-

S.s

[Inoer

]

S$.5

Tne Resivupc DéVH\NLé 1s Newe L'/

Trs ExpecTami on UNDER
THus

s

-
| Hus,

sTamnpy DEVIATIONS Asove
Tue Nuco HypoTHESIS oOF No O vernis PensioN .

A BETTER StaTisric Fon The JesT of INTeEsT 1<

(;21'2203/(‘4_)) B (?%.\OS/'B—?_Q?%)/}

b 23.C /16




7:7 THe MODE/—L_)WE

-

HA\/K— ﬂ:{g E-DL,&—OW'NL\ /ACBLE
(7
C\@\)OTVPC’: }Oj =TT

L ,Bc +/@3 cHev




BA) A Conpinence LINT Envac F‘;’C /51 WTTH

[ onFiDENCE LEVEC Ay reonmaTeC] EQUA—

/"

o 95%

72 Toas 1o m (e,

| So T 2.1~ { 5?,6?%/;4,\ 0.1s |

[ et L Awo L Be [he Lower A Uprer
Th1e LNTenvec.

P -
L NDPOINTS o iHey  11e

Tn TenVeRC on T Is

\ -
(i +@x;>(—l—3 } |+ exp (- 1)




35’—5 F{{ow\ 7&1@ Theie IN The Socution To PrweT
Sc\) We Neen 2 Sucw AT




%F} Becanse h(é)Z B ’61/,&1

T= A Nowcinerw Funclon of /§J
e e Tre Decta Merron To

InlE) RUCE O

—_—
—

) A
M ']/,@»1
b f
Qe O
P
2 (8)

Edi pe

ke

Pr— —



3 P) (Com'wueD)

2i _ Jh(A | © . ©
~ JR < "/—,m I
- I EER v,
O 40
,%/(zlo)l T

. 373.03 DO’ l%oj [,ze\ »,oﬂ\'loj

40
-.02 002
[ 2|l

— 37—.6'?-"{ /gq




“C’*B oy Bi) fe 3

O |
+ 2+ |
2\ 3
S+ +3+2 +]
ze Gt +

—

S |

DIW\eM SIlon ol MODEL Pa e AMETER e

Te 31

4 b} - 20 (A)
= 2 [l = (-1235) )
= 1(11%5"/06;%)

— 2417 = 3472

—



,/ch Mona,g Arec THe SPrth Exc

= The ASSUMPTION ABoT e .

ol

26 Hpe CHStYR+2+F 1= 2|

The DipFerenNce TN 1 imevsons

oe The Movel Primeren

Spaces s 2l-E= g

DF =11



‘P R woncn Caccuiate AlLC As

FOL,L,OW_S!
‘I\/lom:/l/ A
\/éfYLg\DN A}C—: ’ZL +2 K
v
A 263 +2(fo+l) - 2656

24 7o i’Z([O{-'&\:ZL/C]L—l

5
~ 226 +2(p+2) = 2340
D

2129 T+ Z(IO+7_|>: 2190

Moazp \Vens lon D Has TThe LoweT

Prer erRren

oF |0 Ry THe CALCMLAFIO'\)S

Agove T< 3+ + 23+2+ | From ?k@‘r@\.



