
EXERCISE I

X1, . . . , Xn : I.I.D.

∀n, FXn =

{
1−

(
1− 1

n

)nx}
1(x > 0)

Prove the following:

Xn
d−−−→

n→∞
X, X ∼ ξ(1) (: 1− exp(−x) (x ≥ 0))

EXERCISE II

∀n, Xn
iid∼ Bi

(
n,

λ

n

)
where λ > 0. Prove the following:

Xn
d−−−→

n→∞
Po(λ)

EXERCISE III

Now we have:

Xn = X + yn, E[yn] =
1

n
, V ar(yn) =

σ2

n
.

Prove the following:

Xn
p−−−→

n→∞
X

1


