October 31st, 2019 Statistics 1 Quiz 12
http://www.isibang. ac.in/~athreya/Teaching/statistics1

Name: Score:

1. Assume that for A >0, € N,
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Let {U, }n>1 be Uniform (0, 1) random variables. Let
0 if 52 In(Uy) > 1

X= max{j >1: 1 In(U1U;...U;) <1}  otherwise

Find the distribution' of X

li.e Range(X) and P(X = z) for all z € Range(X).



