Convergence of random
variables
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Warm-up

Suppose that X1, Xo, ... id Uniform(0,1). Let

X(n) — maX{Xl? sy Xn}

p
Working with a neighbor, argue that X(n) — 1.
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Suppose that X1, X, .. "

.~ Uniform(0,1).Let
X(n) = maX{Xl, ceey Xn}

d
Show that n(1 — X)) — Y,whereY ~ Exp(1).
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Relationships between types of convergence
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Continuous mapping theorem
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Slutsky's theorem
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