Writing Mathematics Semester -I 05/06

http://www.isibang.ac.in/∼athreya/wm05 Course Project

Probability : Approximating Binomial Probabilities

Key words:

1. Random Variables 2. Bernoulli Distribution 3. Binomial Distribution

Solve the following Questions:

1. Prove the following Theorem:

Theorem 1 Let 0 < p < 1 and X_1, X_2, . . . X_n be independent Bernoulli random variables. Define S_n = ∑_n i=1 X_i Then lim_{n→∞} P ( S_n − np √ np(1 − p) ≤ a) → ∫_a −∞ 1 √ 2π e^{− x22} dx

Mathematician in Focus Bernoulli