MATH20802: STATISTICAL METHODS
SEMESTER 2
SOLUTIONS TO PROBLEM SHEET 1

1. The mgf does not exist since
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2. The mgf does not exist since
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3. The mgf does not exist since
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4. The mgf does not exist since

Mx(t) = E[exp(tX)]

og r)?
\/7/ exp(tz)x “Lexp <_(Mg;)> dx

o0 tk k (log x)?
> \/%/ Lexp (2 dx

[sinceey>%fory>0andanyk:0,1,...]

e (log z)?
= — exp | ——"2 | dx
k!\/27r/0 v p( 2



as k — oo.
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[since \/% exp {—% (y — k) }dy is a normal pdf]
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5. The mgf does not exist since
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