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Characteristic Function Iq)x (@)= Ef" }= [ e £, (x)ax Important Properties
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For discrete random variable with 2. [P(0) <1
. 3. @(») is a positive definite function, i.e.
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Function of X ,
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Charactaistc Function S Momai: [nsorem S
Inversion Formula Evaluation of moments from ®(w):
|f(x)=%f:cl)(w)e“‘”xdw |dd%@=i”E{x"}=i”mn
If f(x) is an even function ®(w) is real and even: or |mn —efx}= i d;q’(o)
i" do"
|<D(a)):f:f( )COSa)xda)——j w)cos axdw ) ) = m; J
Taylor Series Expansion |:> ®(w)= ZT(Ia))
i J-
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| d); (S)= E {esx}z J-+ooesx f (X) dx Moment Theorem then gives
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For discrete random variable with

| szx X;) \_> l ZPe If f(x) is zero for x < 0:
[0(5)= [ (e ax=Lir (0.

Note: D (iw)= (o) q{fj —®(s)
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