MA476 Mathematical Statistics Reference Sheet

	Random Variable
	Probability Distribution
	Mean
	Variance
	Moment Generating Function
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	Negative Binomial
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	Hypergeometric
	
[image: image23.wmf](

)

÷

÷

ø

ö

ç

ç

è

æ

÷

÷

ø

ö

ç

ç

è

æ

-

-

÷

÷

ø

ö

ç

ç

è

æ

=

n

N

x

n

M

N

x

M

N

M

n

x

h

,

,

;


for x, an integer, satisfying

max(0, n-N+M) ( x ( min(n,M)
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	Normal
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	EXPECTATION (SINGLE RV)
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	EXPECTATION (JOINT RV)
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	MOMENTS ABOUT THE ORIGIN
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	MOMENTS ABOUT THE MEAN
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	MOMENT GENERATING FUNCTION 
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	MGF THEOREMS 
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	PRODUCT MOMENTS ABOUT THE ORIGIN
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	PRODUCT MOMENTS ABOUT THE MEAN
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	TRANSFORMATIONS

· DISTRIBUTION FUNCTION TECHNIQUE
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· Change of Variable
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· MOMENT GENERATING FUNCTION TECHNIQUE
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	SAMPLING DISTRIBUTIONS

· ChI square DISTRIBUTION
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