
 

 
 

 

 

X is a RV with PMF f(x)    à ( ) ( )
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g(x)  is any real-valued function  à  e.g., 
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g(X)  is a new RV    à [ ]( ) ( ) ( )
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Moment Generating Function (MGF)  ( ) ( )tX tX
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1) The MGF is a function of  t, not a function of x 
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6) There is a 1-1 correspondence between MGFs and PMFs 

 

 


