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Announcement 03 next Wednesday
Lastztimes Cover Sec 4,1 4,2 44,4 5 MGF

see 4.4 Change of variable rule
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Tha Ita MGF exists in an interval
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around zero MACH ECT
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properties of MGF

Recognizing a distribution from the variable part of its
density
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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
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For X n Gamma n d

recall Myles Ez for tst

Let X r Exp a and a o

Show that y ax is also exponential
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ignominies
A density can be written as
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constantVariablepart
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so you can figure out the density from
its variable part

List of densities Please circle their
variable parts
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Hint use change of variable rule

we will go over next time


