Math 581 Quiz 7 Fall 2021 Name

1) Let X, ~ U{—n,n) with c¢df #,(z) = 0.5+ 0.5z/n for —n <z < n.
a) Find F(z) such that F,(z) — F{z) for all real z.
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b) Does X,, > X? Explain briefly.
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2) Let X, ~ N(0,02) where 02 — 0o as n — oc. Let ®(z) be the cdf of a N(0,1)
RV. Then the cdf of X, is F,,(z) = ®(z/0,).
a) Find F(z) such that F,(z) — F(z) for all real .
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b) Does X, 2 X? Explain briefly.
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3) Let Y1, ..., Y, be iid Poisson {\) random variables.
Find the limiting distribution of \/n( Y, — ¢ ) for appropriate constant c.
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4) Suppose that Y1, ..., ¥, are iid with E(Y) = (1—p)/p and V(Y) = (1 - p)/p* where

Find the limiting distribution of
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. Xn are iid from a distribution with E(X*) = 26* /(k +2). Find the

limiting dlstrlbutlon of f ({X,—c) for appropriate constant c.
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