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1. Find the density funstion of ¥ = 2in™! X wien
{a) X is uniformby distributed an {0, 1]. f10%)
(b} X bs uniforoty Jisdsivuted on [-1,1]. (109

2. Let A, Ao, ... be independent candarn variables whisl are uniformly
diztributed on [, 1] Lot M, = mnef X, Xy, o Kb Show that m{l — A0

eonverges in distribution 4o A where X s eeponestiolly disteibolacl witls
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3. {a) Show that f men — 27 d5 17 /7, and deduce Hlad
Fr = — et E T e
' LT o8 '
is B density Benction o = 0. (5%
(0] Calevbate the mean and variunse of a standasd normal cacdom wariable. F5%)

(c] Zhow thes the A0, 1) diztribution lunstion § satisfiea
7% - :.'.'_a}éxp{—%f] < vER - @2 < v expl %a’),
for ¢ = (). (10%%)

4. Let ¥, %2, ... be independent idestically distributed random variables,
eah of which eaz take ooy value o {0, 1,9} with equal probabilicy T.}-ﬁ
Let

ﬁ .
X o= E Y.

[ER]
Slavwwr by thic wae of cleameteristic functiona thal X, convergss in distiibution
te the unilorm distribution oo [0, 1)- {20%)

g Larl EI"jnal be & wegueic: of independant ideaticaly distrilmted candon

vartables with mean zero sl F{57) < +oo Frove that =~ Z X 50 {00}
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