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[bookmark: _GoBack]Estimate P(Σ Xi ≥ 27), where the sum represents a sum of 10 i.i.d. random variables with E(X) = 3 and var(X) = 5. Express your answer in terms of the cdf of a standard normal, Φ(⋅).
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Let X be a random variable with density function

_ )14 ifze(-2,2)
f(z)’{o it ¢ (-2,2).

Compute the density function of Y = (X — 1)2.
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1. Let X, and X be independent identically distributed random variables with density

function
e itrz0
L s

Compute the density function of (¥;,¥5), where ¥; = X, and ¥; = X,X3
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Let X1, X3, ..., X, be independent identically distributed random variables with density

function
2 ifze(0,1)
& {o itz ¢ (0,1).

Find the limiting distribution of (1 ~ X,.).
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Let X be a random variable with density function
1

;) = =e=l4l

2) = ze~l,
f(x) 3

Compute the mqment generating function of X and use it to compute E(X2).
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Let X; and X, be independent random variables with density functions
e ifz>0
X f@= {0 iz <0

_f1 ifze()
Y y(z)_{o ifz ¢ (0,1),

respectively. Compute the density functioh of X; + Xa.
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Let Xy, X», ..., X, be independent identically distributed random variables with cumu-
lative distribution function

Flz) = 1-1/z ffl_ 1
0 ifz <1.

Find the limiting distribution of X}.,,.




