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1. (20pts) A distribution has moment generating function M(t) = = for t < 1.

(a) Find the cumulant generating function 1. Simplify your answer.

(b) Find the mean and variance and skewness for thlS d1str1but10n Slmpllfy
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2. (15pts) From 6pm telephone solicitors call Ellen at an average rate of one call in every .
4 minutes, according to a Poisson process. What is the probability that Ellen gets 3

or more calls by 6:32 pm'? You do not need to compute the exponentlal appearing in
JOUr answer.
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)k How many times should he expect to get a busy 51gna1 (before "g tEi
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4+(20pts) X andY are mdependent random -variables, each with chstrlbutlon Greomm(g):
Let S=X+Y.

{a) Identify the distribution of S, and its parameters.
(b) Compute Pr(S = 2).
(c) Does S have the same distribution as 2X ? Explam by lookmg at pox(2).
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5. (15pts) Let X be a random variable whose moments F(X*) = % fork=1,2,"--.

(b) ‘Find the pmf of X \ (D i 2
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%pts) Consider the distribution functlon Fx(z)=142/3, 1<z <2, Findthemean
1, z2>2
and variance of the mixed random variable X. : , '
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