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1013 (10 %) Stare. the Central Limit Theorem and prove it,
{2} (5 %) Given n independent positive random vatiables x .
we form their product y = X%, <%0 % >0

Show that for large n, the density of (§ 7is approximately lognormal.
|

. Given a discrete tvpe random wanahle n t:ﬂ:mu the valw:s 1,2,
and a sequence of random variables- 1_Jm{i::pchdcnl plon, we [u:m the sum:

5=i;_, =

e

{13 (5 %) If the random variables x;, have the same mean 7.
derive the expression for Ejs].
{21110 %) If the random variables x, are uncorrelated with the same variance a,

derive the expression for £is*) =
3.(11(10%) Solve %"+ 3z + 2% =8( =r)+diz-22), x(0)=0, ¥'(0)1=0
(2 (10 %) Solve £=4I—_} f_*r".
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4. (11(10%) Salve 's:?v + %y -y =00 w0,
{21 (10 %) Solve = y" - 3 y' + dy =0, x>0,

5, {113 %) Find the seluton to the system
U+ v+ w=0
u 2y + 3w =0
2t Sv+Tw=1
(292 %) Determine whether there 15 & S'Tlutmn 1) lhe svstem

u+y+w=l _
o+ v+ dw =0
Tu+Sv+Tw=1

{3) (10 %5) Find the least square solution Lu the system
g+v-w=4 l..--"'" f
H+v+4w=3%§

u-2v +2w=3
u-2y=-3w=-2

i . .
uluy = = _determine the value of u mg |, |
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6. (15 %) Let uy and uj form an orthonormal basis for R’ and let u be a unit veetor in B If




