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More on probability generating functions
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Consider the behaviour as 1 = V7 is constant but v — oo,
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Considering the limit of (1+£j as n — oo gives:
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The limiting distribution has G, (1) =¢““™" . This is known as the Poisson distribution,
X ~P(u).
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Moment generating functions
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For the geometric distribution:

P(X=x)=(1-7)"7
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...and the binomial distribution:
M, (1)=(1-7+7ze')

Recalling the normal distribution, N(O,l) :
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Substitute & = z—t => —= =1 gives:
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