




























































































































StatBY left
warmup 10 00 10 10

AM Max

fly Change of variable formula

a fly fgyy evaluated
Egos

4 X 19 9

D Find get X

2 Find g'a 2X for nog t only have

FsFind g y If
4 Find fyk y tael yo
Find fy y

less
thrift

tied

É1ytl






































































































































Announcement 03 wed after break

Lastztimes Cover Sec 4,1 4,2 44,45 MGF

Say change of variable rule

manyto one g
Y

11É fyly fxcx.la tfxggtfyGzdy

IEEE FEI Eggg g Sx gag Padrezo

MGF not in book

MIA ECE

Thy Ita MGF exists in an interval

around zero MACH ECT
to

E A RV X takes values 12,3 ul probabilities 42,43 Yo

respectively
Find E X usind MGF of X

My t Elett Kett beat yoest
E x Milo 42 43 4 confirm us.ly def of

EA

properties of MGF

Recognizing a distribution from the variable part of its
density






































































































































int

containing
Zero MEHL EA

last time

If X and Y are independent RVs

Mayle MyA My It
Proved in M GF AW

If Mya Mya for all t in an

interval around 0 then E z FyCz

i.e X and Y have the sane distribution

skin proof we can invent a Mbf to get
E et the CDF

If MyCt tetttett test
et tells us the value of X and
the associated coefficients tell us the probabilities

X 1,2 3 u prob Ye Ys 46
so Mbf distribution of X when X has
finite valves

property is useful to find ECI Va H

ProperlyOb and allow us to prove

for example that sum of independent
Poisson is Poisson






































































































































xp Roi Mi

ta Rois me
indenendent

show that titty r Pols fu the

M H em et 1
for all tX

My ended for an t

Mxpx 14 Mx 4,14 Ethp
MG F oh

Kitten Poi mine pols M the for all

E
Let X be a RU and a a constant

Show that Maya Mx at r E etat
hint
Maya E et

E etat

My at






































































































































For X n Gamma n d

recall Myatt Ez for tst

Let X r Exp a and a o

Show that y ax is also exponential
and specify the new Parameter

My s Is for sat since Xu femme H

y ax

May t My at É for at it

Ea to EE
YrEtnl






































































































































ignominies
A density can be written as

FCA Ch t

constantVariablepart

D D

1 feat Gnat
c IctD

so you can figure out the density from
its variable part

List of densities Please circle their
variable parts

Tu Gamma Dd flt I é to

Tn Normal F fu gÉ
Tr Unit qb fo a1 ta






































































































































Tru Gamma r I m so fat

41
It é't t o

else

Tn Exp a a o fy gettf.gg
able part

Ex Name the distribution with the following
variable part E Gamma r Ye 3

a he Bett Gamma r y D e

b hit ett Normal n o i

c he Et Err 6 3

d htt EE't Gamma r Ye del

e hit 1
teen Unit 91
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Friday October 25 2019

1. Let Z be a standard normal RV (with vari-

able part e−
z2

2 ). The variable part of the
distribution X = Z2 is?

a Gamma x−
1
2e−

x
2

b Gamma x
1
2e−

x
2

c Exponential e−
x
2

d Normal e−
x2

2

e none of the above

1






























































































































BANNENNEER

1O

a FIJI at Ffl le f

Fa g Eft Ef Eet Ite
proportional to

dont worry about constants


