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A trick for o x 1

Next min n us x
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Putting it together if y X

E Nex UF Y It E Nex ys if ya x
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At first glance this doesn't look helpful

But more tricks
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How to solve this

STEP 1 Plug in x 0

µ yo g g s

STEP 2 Differentiate this

i m x M x

i and ii are called an initial value

problem You learn how to solve these

in a diff equs class A complete

solution without any shorthand symbol

pushing is here

M x M X
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X and Y are indep.SI
drop conditioning
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Is this improper integral convergent

log x 1 I o es log x I l
x E e yes
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Y MIJE XY y y f y ly dy

FE XY I Y y é dy
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I remember that y 0 here
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How to integrate this
eithergive up and use

andkeepgoing

I's e
clog2 y Egg c isdog2 y

I log2 y doffy



I 29 log2 y logyya 11471y3

É I C it log2 y

if E tic it dog2 y

E Hi y

E lx at 1 é El is fifty dy

gal E c is y é dy

fi yo dy

E c is go dy



winner E as ram
defn
and

of
gammaII I EM n

E.tn c1ogat

Try to build a series like this out

of geom series

Eg x 1 1 1

f integrate
x't log i x C 1 1 1

Try x 0 to find C

x x't f x't log i x t c
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txt log i c x 1 1 1

IIF x log i x 1 1 l

fi Ift x log i x 1 1 l

x log lit x 1 1 1

I c int 1 C IF C D I C IT

x log it x 1 1 1

This will work
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X and Y are indep.SI
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Ixi

P x Y g eux
ble Y Exp G

PIX y Jem Xé dx



X e
Gt dx

X f e Dl
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Remember if X Exp x then ELX I
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How to integrate this

If we hadn't skipped the Beta distribution
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that youdon'tneedto

knowthis If you
needit I'll giveit
to you

fix
a c x dx Miff a
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