MATH20802: STATISTICAL METHODS
SEMESTER 2
SOLUTIONS TO PROBLEM SHEET 0

1. If X ~ N(u,0?) then
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2. Let Y =aX; +bXo+c. The mgfof YV is
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which is the mgf of N (a1 + bus + ¢,a’a? + b%03).
3. Let Y = X. The mgf of YV is
My(t) = Blexp(tY)]
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which is the mgf of N(u,0%/n).

. If X ~ Uni(a,b) then

Mx(t) =

as required.

. If X ~ Exp()\) then

provided that A — ¢ > 0.

. If X ~ Ga(a, \) then
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provided that A —¢ > 0 (we have set y = (A — t)z).



