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68. Let Xy, X2,...,X10 be independent Poisson random variables with mean 1.

(a) Use the Markov inequality to get a bound on P{X; + --- + X190 = 15}.
(b} Use the central limit theorem to approximate P{X{ + --- + X9 = 15}.

70. Show that
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Hint: Let X, be Poisson with mean #. Use the central limit theorem to show that

P{Xn <1} — 1.

8. An unbiased die is successively rolled. Let X and Y denote, respectively,
the number of rolls necessary to obtain a six and a five. Find (a) E[X],
(b) E[X|Y = 1], (¢) E[X]Y = 5].

14. Let X be uniform over (0, 1). Find E[X|X < %].
15. The joint density of X and Y is given by

-
f(x:y):e_: O{:x{:y: O<}'<OO

Compute E[X?|Y = y].



