Y

I\NO‘P‘UAM‘

TahpoL

H cvvapuwn  F: ”f'*)

+
\R opifemm ws €Tus

r

M(x>=

+®©
x.q4 ~=E
t « e dt

(]
|

—

T AOTUTE S S YAAPTUSUT TAMMA:

? i

(i Ty = (n- 1))
(i) r(.ill) - \’TF
o fined)y = Jn

¢iy: T(x) =T (x-1)s (x-1)

n-g

IV agedy
v =9o

C'.\.l)

Gowwa, Piavribution &

—

Tue Gaviwmo. Prive bur'on @ e

b

PO YQWMELETi 20l U ACruas e£ @ scaxle poTa wgley

@) ol au ¢uvenie Scave poraweier (B) oy
,orlio

&

X o, p) <=>

(led T, PaYame\ey

s -0 X a.
\()x(n: el X % O
() oy
(111) Fio
T —




© Expecied Value ¢ [4z]

Q Q0
ALuE LJ ot
I‘m)o(a Qop"

+Q0
X1 = — i
E( g rm)} oL e . duw (3) =
o
e R
’“- Mocts)
ELXx]= J Se i du = ()
pra\ o B )

——

(k) We Vuwow o Ta11) = afta)

Flx]= —are (E[xlr—g— i‘




(#3]

@ \orionie (,wwmncc’ twe voriau/€ reguives cowru*%
ELX N,
Tt +@©
e o) -B% e
ELX] xl-‘Px(\)sz ':e A & ‘a—d\t?
Mad
0
o
+0
(48

EL;}: & i a+\ -f3x

) X e dx ()

0

F
*
|

Covatder HaL Sawg érOlulft)YmOHi‘Olﬁ:

|

e

S

*‘”u e+t _
ED{L] r‘wt) (_p—') . % g
o

E[X] g ﬂa)J g 8_ du =

o

E[x '] _lesz) Matx) = ca+nlat1) =
p rla) = (a+1)-o.-(a)

2
E 4 > aw+ rra)
(%) ro)

X = 222 )




F\\V\GN)‘!, fue vaviawe w'\l be 3\\/(4/\ os :

NEx) = ECX1- sz] -
Vav (_X/l = ac:;\ _ (‘%’)1")

V(lf CX] =~ (f‘ﬂl—o} e




C#s]
MO\UQU{: Gene roriv | Fuu (h'oun .

0 'Thc, Moweht 33\’87‘0"‘5 QUVIHOV‘\ MX (t) ﬁw a, 'ravJoM

varvioble 4 Y Jef'-necl, as ;

' - + L 7
M, (tr= ELe 1 =j " {, (xdx (4
00

Where ‘QXIK) 11 fue pnbab,‘ﬂﬂj dew‘h\\‘ eUVH"OV\ aP )(’
GIVCU tupt tue eapectation exiwd bov t in some

neiykberheod of @,

® Tuc moweut Jeneravvy Lovcrion (MGF)(Pcnog;wv&hemL.
Ivdﬁf’um\) i\ So calted becowe 1 aiu be wied e Liud

tue wowents ok tuL uulderlyiug An”"bu”o“cQ’Jua.‘dcwug Tk

(V : X tz )(Z ’_[’3 7\’3 't“ ){\
AT RS ey * + 000 t el Lo (n)

o

'.Tuu.\, Q) " -
X 2 e L EOCY - M-
E:Le1 J-_— .l.i'tEYXJ\-;)—‘E[-A]*' =T | nt } )
r ]

——
e w \ ]
e WG Wt zetum My = E{:X J thMQ\CS e n-th wmoman ¢
ok Xe




(we]

e Vhe (Omi Q-uwula sujaests thot 3

Mxlﬂ‘ 2 ——Mn Ch) wwhew My=E (_X] (F)

© ue pvdvigug Qmwu('t)ﬁion Sugyestd that { we ave cw

v C'e M)( (t)

feitvion ol acqmvng the pewen sevel e RNOUA/IC

(uw Mg L. (\\l‘.u.'.‘vﬁ wag ‘

n
a Bnt i 29
Uy (1) - 2 "

h=0

L S ol
thew bj equu-\\‘\g twe, wespecyive terms ol T two PoweV

seees, we 3l Tu

n

1

® TROREL: T8 roudew voriable X hos w\g£ MX (‘L))

n w)
theu (ELX ] " M()((O)\ w o,

: ftu) n E
x (o) = —(%tTMx (t) (6)

L5
T




(]
@ ASWASH ¢+ Mo Bpebe Ponogwuhp:a v ve UM

pion T ML wou awo dovBel 2wy uargvups Cabpa

Mx (t) = 2 Gmwmv N TQPP&(O_’{}).

o~ =pX

. . o
MWW rvaw}w}té ow - ‘exlx;a,nk sl KD
[ (la)

Tv}upwm. Pe oV op;opé W pqmb«w&(euas svweemms be iaVe

e A " tX L
PR Yl = ELE "‘:‘/QM PR PR

1)
€ K * e’ ] N — A
. fa) gt

rd

\ ' = '
Yw&»axems TOVA eubg(Uoul opov S e‘AoVM ot

(3 5 ¥ T
u)& LG = I"(Ba) X xo~\‘ é(M)-xalx ()
g —
é____o___:__s___ The cweytal Cw €q.(7) couvevges ong when p-t>o0
oY t4fe

dudex tuere wud\‘\ions, we moa use, the QuQUow\‘\g irovuferu,\d«mn‘.
(P~t)X= L = XK= e TN dx = _du_
s-t ) p-t
+d10

[\
= (‘5 o a-t -
MXM Mo (— I FA!{ -

—

£q.12), tweu, provides:

pt g o. '
MUy () = T‘j A e du < BT B \&
(e-t) Ty J, (-4ST0) ( ) (3)




