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Stat 562 HW #3

5.22 Let X and Y be iid n(0, 1) random variables, and define Z = min(X,Y). Prove that
22 .

5.24 Let X-I T be a random sample from a population with pdf

_J1/8  if0<z<¥d
Ix(z) = { 0 otherwise.

Let X(1) < -+ < X(n) be the order statistics. Show that X()/X,) and X¢,; are
independent random variables.
5.25 As a generalization of the previous exercise, let X,,..., X, be iid with pdf

fx (@) {a%-z"‘l if0<z<b
o S
X 0 otherwise.

Let X7y < --- < X(n) be the order statistics. Show that X1/ X (25, X(2)/ X3y, - -,
Xn-1)/X ), and X(,) are mutually independent random variables. Find the distri-
bution of each of them.



