




















































































ST 02 Week 6

Def Moments of a random variable
for k 1 2 define

is the kth moment about zero as Uk El k

ii the kth central moment as ME E EX EX Jk

Remark Clearly Mi ECE I i n Var III

Def 1Momentgeneratingfunction ngf
The mgf of a discrete ru I is defined as

M It E let Eg et pix

Remark Matt is a function in t with no randomness

Prop Usefulproperties of a ngf
is M 10 E I I ME IOI EI I

Met107 El I k 21
ii Var I E X I EX ME 01 ME lol

Iii Melt MY it X Y share the same distribution

IV Maxb t ett ME lat

V For independent t.v s i In

ME i It IF MIKI








































































Def it Continuous v.v

ii probability densityfunction fix p d f
R.K IP X X 7 0 U Xo ED

iii Placx bl fab fix dx

Iv Necessary conditions f t 20
tx

fjfixidx I

v cumulative distribution function cr.d.fi
F txt PCE ex IS fit It

R K fix Fixe
Place cb If dx Fib Fla

Vi Ex Sis x fix dx

Igi it Sit gix fix dx

Var III ECE e 132J Sj X EX fix dx

E I CEE J
sd CE Varlet


