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Homework 1

EXERCISE 1
A pdf or pmf is called an exponential family if it can be expressed as

f(x|θ) = h(x)c(θ)exp

(
k∑

i=1

wi(θ)ti(x)

)
.

Express X ∼ Γ(α, β) in this form.

EXERCISE 2
A random variable X has a folded normal distribution if its pdf is given by

f(x) =
2√
2π
e−

x2

2 , 0 < x <∞.

Find the transformation Y = g(X) so that Y ∼ Γ(α, β). What are the values of α and β?
Find the mean and variance of X.


