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Solution Let a r.v.   is c.r.v. then 

1)  [  ]  ∫    ( )   
 

  
 rth central  moment  about the origin, 

           Therefor   [ ]    = mean of the r.v,. 

 

 

 

 

 

 

  

 

 

  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

The variance of the r.v.   be can found directly as  
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 ملاحظه

تطبٍق هزا القانون الخاص بالمتغٍر المستمر علٍنا مراعاة مجال  المتغٍر فأرا لم ٌحتوي غنذ 

 مجاله على قٍم سالبه نأخزالمجال الموجود فً المسأله اي الموجب فقط(

 

2) E(   )  

∫ (   )  ( )   
 

  
                                    

 

If    , then  (   )     ( )    . 

3)  [   ]  ∫     ( )     ( )   ( )
 

  
 moment generating 

function 

  We know that     ∑
(  ) 
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That means this function contains the moments  [  ]           which we 

can generate as follows: 
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4)  [    ]  ∫      ( )    
 
( )

 

  
 is called the characteristic 

function. 

 

5)  [  ]  ∫    ( )  
 

  
    is called the Factorial moment generating 

function. 

  

 

           

 

 

 

                                      

 

6)  [  ]  ∫    ( )  
 

  
 is called the Factorial moment that can 

be used in finding the raw moment for Poisson, Binomial, Negative 

Binomial,.. distributions. 

Now let a r.v.   is c.r.v. then 
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        [  ]  ∑    ( )   
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