
TA SESSION SAMPLEECON 341: ECONOMETRICSJ. MARCELO OCHOAFor fXig be iid Bernoulli(p) random variables and Yn = 1n ∑ni=1 Xi the �gures show the plot of the empiri
al 
dfof pn(Yn(1� Yn)� p(1� p)) for di�erent sample sizes
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Problem (5.3). Let fXigni=1 be iid random variables with 
ontinuous 
df FX , and suppose E(Xi) = �. De�nethe random variables fYigni=1 by, Yi = { 1; if Xi > �;0; if Xi � �.Find the distribution of ∑ni=1 Yi .

1


