Homework 4 - Liese Course I Deadline: 15/12/09

1. Consider the sequence of models

My = (R, B, {N(U,,1),N(1,02)})

(a) Find a limit model M, such that lim,, . A (M, M,,) = 0.

(a) Derive necessary and sufficient conditions on 9,, and o2 such that

2. Show that for binary models

M:(Xv%v{PvQ})

with standard distribution g it holds
/tj,u,(dtl,dtg) = 1, j = 1,2.

3. Discuss the step (C)==(B) in the proof of Thorem 6.21 for models

Mn - (X) %7 {Pl,n7 P2,nu PS,n})



