3- Poisson distribution:

A random variable is said to have a Poisson distribution if the
probability mass function (pmf) of x given by:
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f(x;4) = x=01,..,0 ,1>0 ,itisdenoted by x~Po(})

The moments are :

1/the mean - E(x) =\

2/the variance - v(x) =\

them.gf. - M, (t) = erC~D

Notes:

1-if the m.g.f. of x is exist ,then we can find mean and variance as:
M, (t) = e*C'D
E() =M (Oli=o — Aete? Vg, E(x) =1

E(x?) = M" ()], = (let)2etC=D 4 jetedC Dt =0
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v(x) = E(x*) = (E(x))?
=AML —A% =

2-For Binomial distribution if (n) is very large and (p) is very small ,
then the r.v. x gone to have Poisson distribution with parameter A = np.






