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¥ .. (20%)Let X~ binomial (, p), that is,
P(X=x)= (an‘(l — Py, x=0,1,..., 1.
X

Find Var X.

CP " Let X be a random variable with cdf Fy. The moment generating function (mgf) of

X, denoted by Mx(?), is
Mx(f) = Ee”,
show that
() (15%) EX"= M{(0), where we define M$(0) = Zt" M) -

(i) (15%) flx) is a special case of the gamma pdf, where I"(a) denotes the
gamma function. Show that EX = af.

1
f(x) = ———x""e>'’, (<x<e0, @>0, f>0
I'(a)p




