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Quiz 7, Attempt 2
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Note that the moment generating function for GEO(p) is 
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7. Consider a random sample of size n from a distribution with CDF F(x) = 1 — 1/x if
1 < x < o0, and zero otherwise.
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(c) Find the limiting distribution of X7,,.
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28. Suppose that X', X, , ..., X, are independent random variables, and let ¥ = X, + X,
+:0 4+ Xp I X ~ GEO(p), then find the MGF of Y: What is the distribution of ¥?




