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SEMESTER 1

SOLUTIONS TO QUIZ PROBLEM 2

Suppose X is a random variable with cumulative distribution function

F (x) = 1− p(x+1)2

for x = 0, 1, . . . and 0 < p < 1.

Clearly, w(F ) =∞. Then,

lim
k→∞

p(k)

1− F (k − 1)
= lim

k→∞

F (k)− F (k − 1)

1− F (k − 1)

= lim
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1− p(k+1)2 −
[
1− pk

2
]

1−
[
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= lim

k→∞

pk
2 − p(k+1)2
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= lim
k→∞

1− p(k+1)2−k2

= lim
k→∞

1− pk
2+2k+1−k2

= lim
k→∞

1− p2k+1

= lim
k→∞

1− 0

= 1.

Hence, there can be no domain of attraction that F can belong to.
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