
Math 152 – Fall 2018
Jo Hardin

warm-up # 5

Name:

Let X1, X2, . . . Xk ∼ χ2
ni
, i = 1, . . . , k, independently. Show that X1 + X2 + · · · + Xk =∑k

i=1Xi ∼ χ2
n1+n2+···+nk

. (Hint: use moment generating functions.)

Solution:
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See theorem 4.4.3, pg 207.


