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QUESTION-

If i =30, p2 =40, 1 =50, 6*> = 15, 6, = 25, and 0?, = 5 are mean values and
variance of three independently and normally distributed random variables Xi, Xo,
and X,, respectively.

(a) Calculate P(24 <X <39), where X = 03X; — X, + 1.7 X;

(b) Calculate P(X;-2X, < 3X3). Can you find this probability if population is not
normal and sample size is 3? Why/ Why not?
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