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Abstract  Moment Generating Functions (MGFs) are insightful in probability theory and 
statistics, sharing the identical form of a two-sided Laplace transform. In a typical 
progression of the introduction of MGFs, a look-up table is usually present for the purpose 
of finding the corresponding probability distribution (PDF), from which an MGF is 
calculated by summation or integration. 
      Here, we start from the definitions of integral transform and (exponential) Fourier 
transform, and delve into the general case of moment generating functions, and then 
perform a “Fourier inversion” to retrieve the PDF. The Fourier transform is used as a 
wrapper tool in this process.
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Fourier Inversion (cont.)


