Homework 8

Solutions!

1. Let X ~ I'(«v, 8). Derive the variance of X without using the Moment Generating
Function of X

Solution:
Proof.
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2. Let X ~ Beta(a, ). Derive the variance of X.
Solution:

Proof.
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3. Let X ~ Exp(6). Show tha the CDF of z, F, (x) is
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Solution:
Proof.
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4. Let X ~T'(a, f) and let r be a real constant such that r > —a. Prove that
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Solution:

Proof.
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