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Problem 2.4 Solution: 
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Problem 2.5 Solution: 
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Problem 2.6 Solution: 
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(b) Define                                              
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According to the Central Limit Theorem, we have 

                             

By applying the delta method, we have 
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Problem 2.9 Solution: 

(a)                     
            

           
   

            

           
                    

                                                

(b)                              
 
                     

 
         

 
 

        
 
                                            

                 

 

Problem 4.1 Solution: 
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(b) Since V is the correlation matrix, we have the decomposition of V: 

      Where A is non-singular 

In this problem, we have                  
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Problem 4.2 Solution: 
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