Hi. Hopefully someone can seriously help me as I am struggling massively!!
I am always forgetting integration by parts/substitution and how to integrate 1/x etc so these are issues I just need to brush up on. However, one of my assignment questions asks about E(Xr). Now I know that





So, rather than ask for the answer to an assignment question, I am going to use a similar question which is in my text book AND has the answer
So if I need to integrate the following:


I am completely stuck. I have the answer, but have no idea how it was reached. The first thing I would do is try and complete this by substitution.

Let u = bx so du = b.dx therefore dx = du/b and x = u/b so….



Taking the constant b out gives me 

So now I can integrate by parts with respect to u


Now I have:

1/b(^2) as the rhs cancels out

However, I know the result is not this. I know it is:

Γ(a)/ba

[bookmark: _GoBack]What the ….??




