BST 675 — Fall 2011 — Dr. Charnigo

Written Assignment 2 Solutions
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Assuming that term-by-term differentiation is legal, we have
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Multiplying through by —1 and putting y := x — 1, we obtain
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Multiplying through by —1 and putting y := z — 2, we obtaln
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As such,
E[X? = E[X? + X] — E[X] = 2/p* — 1/p.

(To see that E[X]| = 1/p, multiply by p both sides of the equality obtained in exercise 7.)
9. We have
My(t) = Elexp(tX)]

> explta)f(a)
r=1

= io:exzo(tﬂﬁ)p(l—p)’H
=1

= pexp(t) > _{(1 —p)exp(t)}*!
r=1

pexp(t) _ p
1—(1—p)exp(t) exp(—t)—(1—p)

for t < —log(1 — p).

10. We have

My () = S o)

and

" _ —p exp(— 2p exp(—
M= o~ ™) fapn — @ ppp )

Evaluating the latter at 0 yields
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