
Homework 10

Problem 1. Let X � Gamma (�1; �) and Y � Gamma (�2; �) be indepen-
dent. Show that

X + Y � Gamma (�1 + �2; �)

Problem 2. Sec. 5.2: 12.

Problem 3. Sec. 5.2: 38.

Problem 4. Let Z1; Z2; : : : ; Zn be i.i.d. N (0; 1).
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Problem 5. Sec. 8.1: 6.

1


