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8) Let W ~ N(uw,0%,) and let X ~ Ny(p, X). The characteristic function of W is

2
ew(y) = E(e¥) = exp (iyuw - %dﬁ) :

Suppose W = ¢tTX. Then W ~ N (bw,0%). Find py and oy. Then the characteristic
function of X is

4T )
ox (t) = E(e® X) = oy (1),
Use these results to find ¢ x ().
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' 25 9) Suppose X1, ..., X, are iid k x 1 random vectors where E(X;)=1=(1,...,1)Tand
Cov(X;) = Iy = diag(l, ...,1), the k x k identity matrix. Find the limiting distribution
of \/n(X — ¢) for appropriate vector c.
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