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more on momentgenerating factors
Recall that for a random variable X the

momatgenerating function of X is defined to be
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The proof is beyond the scope of this causes se

but we encourage you to read it on your own

see inversion formula for the Fourier transform
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For any n random variables X Xu we

define the joint moment generating function
as
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Note that we can recover the momentgenerating

functions of each of the Xi and hence

the distributionsof the Xi's as
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As in the single variable case we can

completely recover the joint distribution

of Xi Xz Xn from the joint mgf Though

the proof is too advanced for his cause



From this
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