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More on probability generating functions 
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Consider the behaviour as µ νπ= is constant but v → ∞ . 
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Considering the lim it of 1
n

x
n
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as n → ∞  gives: 
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So: 
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The lim iting distribution has ( ) ( 1)t
xG t eµ −= . This is know n as the Poisson distribution, 

( )~X P µ . 
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Mom ent generating functions 
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For the geom etric distribution: 
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… and the binom ial distribution: 
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Recalling the norm al distribution, ( )0,1N : 
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Substitute 1
d

z t
dz
ξξ = − � =  gives: 
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