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Practice questions - gamma distribution

Let X ∼ Γ(α, β). Answer the following questions.

a. If Y = X
β show that Y ∼ Γ(α, 1).

b. If Y = cX show that Y ∼ Γ(α, cβ).

c. Show that Γ( 1
2 ) =

√
π.

d. Show that EXk = Γ(α+k)βk

Γ(α) .

e. We showed that (n−1)S2

σ2 ∼ χ2
n−1. Find the distribution of S2.


