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Practice questions - gamma distribution
Let X ~ T'(«, ). Answer the following questions.
a. fY = % show that ¥ ~ T'(«, 1).
b. If Y = ¢X show that Y ~ I'(a, ¢8).
c. Show that I'() = /7.

d. Show that EX* = Llether.

e. We showed that ("_0712)52 ~ x2_;. Find the distribution of S2.



