



































































































































Warmup 10 00 p fat let

Recall that the commutative distribution function
CDF for a RV X is F x PCXED
Drew the CDF for each of the
distributions below
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ÉgYiE find CDF of a mixed distribution
Sec 4.5 Using CDF to find E X
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Property of MGR
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of zero iffy ie X andY have the
same distribution
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what distribution is X

Gamma GE 1 1

knowing Redistribution uniquelyspecifies
the MGF

And

knowing the Mbt uniquely specifies the distribution



Stat 134

Monday April 1 2019

1. Let X have density f(x) = xe−x for x > 0.
The MGF is?

a MX(t) =
1

1−t for t < 1

b MX(t) =
1

(1−t)2
for t < 1

c MX(t) =
1

(1+t)2
for t > −1

d none of the above
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sec 4 si CDF of united distributions

E mixeddistribution
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Friday March 22 2019

1. Suppose you are trying to discretly leave a
party. Your time to leave is uniform from 0
to 2 minutes. However, if your walk to the
exit takes more than 1 minute, you run into
a friend at the door and and must spend the
full 2 minutes to leave. Let T represent the
time it takes you to leave. True or false, the
graph of the cdf of T is:
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see 98324

Sec 4.5 Using CDE to find EA for 1 20

Inverse distribution farctdon E

Let X have CDF FAI
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Note doesnt have to be continuous RV
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Thy pizz
Prot at end oflecture

Let X have CDF F

Then the RV É u X
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we can find the shaded region by integrating
l F x with respect to x

TT Let X be a pos random variable
with CDF F continuous discrete mixed

EE IE EY'f4ÉfÉ

Tr expon X

E CH e l é't
Calculate ECT o

D

ECT IC eat feet Yet

It is sometimes easier to calculate
Ect using the cdf avoiddoing
integration byparts E t the tdt
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Appendix
See p 322 in book

claim for any CDF F

X F v is a RV with Cdf F

Kun flo 1
Proof I let E U
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