Problems from Assignment 9

1. Suppose X1, Xo,..., X, id &(p). What is fx, x,... x,(21,%2,...,Tp).

2. (a) Suppose X1, Xo, X3 < &(\). Let V = X + X» + X3, find fi (v).
Hint: Let W = X 4 X3 and remember we found fy(w) in class.

(b) Suppose X1, Xo, X3, X4 %9 &()). Let V = X1 + Xo + X3 + Xy, find fy (v).

(c) Suppose that X has pdf:
)\kzk:—l Az
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0 otherwise.
Further suppose Y ~ &(\) and is independent of X. Let W = X 4+ Y and show:
Aoty e—)\w w > 0

fW(w) — { k!

0 otherwise.

Note: What you have done is essentially prove (for those of you that know induction you can
fill in the details) that if X1, Xo,..., X, id E(\) and let W = X7 + Xo + ... 4+ X, then:

n, n—1

fw(w) = { (n=1)

0 otherwise.



