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1 ÑïðïãåííÞôñéåò

MX(u) =


∑

x e
uxP (X = x); ÄéáêñéôÞ;∫

x
euxf(x)dx; Óõíå÷Þò.

1. ¸óôù × ∼ Poisson(ë):

MX(u) =
∑
x

= 0∞euxP (X = x)

=
∑
x

= 0∞euxe−ë
ëx

x!

= e−ë
∑
x
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(euë)x

x!

= e−ëee
uë

= eë(eu−1):

2. ¸óôù × ∼ Bin(n; p):

MX(u) =
∑
x

= 0∞euxP (X = x)

=
∑
x

= 0∞eux
(
n

x

)
pxqn−x

=
∑
x

= 0∞
(
n

x

)
(eup)xqn−x

= (peu + q)n

3. ¸óôù × ∼ N(ì; ó2):

MX(u) = eìu+ó
2
u
2

2 :
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4. ¸óôù ×1; ×2; :::; ×n ìå ×i ∼ Bin(N; p). Ôüôå
∑

Xi ∼ Bin(nN; p):

M∑
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(
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= (peu + q)N(peu + q)N :::(peu + q)N

= (peu + q)nN

5. ¸óôù ×1; ×2; :::; ×n ìå ×i ∼ N(ì; ó2). Ôüôå X̄ ∼ N(ì; ó
2

n
):
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(
euX̄
)

= E
(
eu

1
n

∑
Xi

)
= E

(
e
u

n
X1e

u

n
X2 :::e

u

n
Xn

)
= MX1

(
e
u

n

)
MX2

(
e
u

n

)
:::MXn

(
e
u

n

)
=

n∏
i=1

MXi

(
e
u

n

)
=

n∏
i=1

eì
u

n
+ó

2
u
2

2n2

= enì
u

n
+nó

2
u
2

2n2

= eìu+ó
2
u
2

2n :


	ÑïðïãåííÞôñéåò

