Quiz 12
ECENn 370

Name:

1. Let X ~ exponential with fx(x) = e™u(x).
a) Compute the moment generating function, 6(t), for X.
(Hint: A(t) is unbounded for t= 1, so assume t < 1.)

o(t) = E[etx 1= fetx fX (x)dx = fex(t—l)dx
T 0

iex(t‘l) - O—i=ifor t<l.
t-1 |, t-1 1-t

b) Use 6(t) to compute & = E[X]. (If you are uncertain about your answer for part a) you

will receive some credit for correctly stating the formula for computing the first moment
using the moment generating function.)
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