
A statistic is a random variable!

   - It has a distribution

   - We call this the sampling distribution

     or derived distribution.

[8.3] Sampling Dist.

Linear Combinations of Normal Variables
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The Chi-Squared Distribution prounouce "Chi" as in kite
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We can use a Chi-square table to compute the CDF for ANY Gamma dist.

You can consider it like a ``Standard Gamma Dist"

Try it for problem 37 or 38 in 

chapter 3 from your textbook.

In that one, X is GAM(5,4) 

             or X is GAM(1,3)

You can use it to find prob. as 

well as percentiles.



Thm: the Square of Standard 

Normal is a Chi-square with df=1

Corollary 8.3.2
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