Suppose X1, X3,...areii.d Poisson(1) random variables, and let

Sn = X1+ + Xa.
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a)Compute F {( ) ] exactly, wherez = (—x) v 0.

b) Explain why (S“—‘;) —> N ,where — denotes convergence in

distribution, and N ~ N(0,1).

0) ShmvthatE{(S:ﬁn) ] > B(N ) = %

d) Conclude that n! ~ n"e ™/2mn



