
Lecture 2 Wed Jan/24/2024

Last time Today
↑ Logistics Characteristic Functions

↳ What is this course I Levy's inversion
about? I

formula
is Some examples
characteristic function
Today we will cover a different way
to see random variable (r .v).

Given a r.V . X in R we define
its ch . f as I

Forrier transform
Yx(t) = EexplitX) = SexplitX)du(x)

= Ecos(tX) + sin(tX) .

Recall thate'o lives in the complex circle
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Consider two cases %
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Fact/Exercise : Lim s d
complex analysis.










