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EXERCISE 1 (4 POINTS)

Let X1, X2 and X3 be three i.i.d. r.v. each having a γ(2, 5) distribution.

1. (2 points) Find the distribution of the r.v. Y = X1+X2+X3

3
.

2. (2 points) What is the value of P (4X3 < 6.74)?
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EXERCISE 2 (6 POINTS)

Let X , Y and Z be three independent r.v. such that: X ∈ N(0, σ2 = 4), Y ∈ χ2
8 and

Z ∈ γ(1
2
, 4).

1. (2 points) Find the value of k such that P (X2 < k) = 0.10.

2. (2 points) Let V =

√
2X

√
Y

. Compute P (−2.31 < V < −1.40).

3. (2 points) Let W =
2X2

Z
. Compute P (W > 0.0168).
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