EXERCISE I

Xi,..., X, : LLD.

Wn, Py, — {1 - (1 - %)n} 1(x > 0)

Xy = X, X ~E() (l-exp(-2) (v20)

Prove the following:

EXERCISE II
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where A > 0. Prove the following:
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EXERCISE 111
Now we have:
2
Xn =X+ Yn, E[yn] = Var(?J”) -
Prove the following:
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