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[ 2.5 ]  Moment Generating Functions

Sometimes the X is dropped from the formula and we 
write M(t) instead.  Use whenever it is necessary.

in other words, it exists 
in a neighborhood of 0
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Assume X is discrete and finite valued.  In 
general, this is not necessary (it can be 
continuous too)
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Note that the Factorial 
moment generating 
function must exist in a 
neighborhood of 1 (not 0 
like for a normal MGF).

Evaluating at zero 
here is not a misprint!
This will allow you to 
generate probabilities

Factorial Moments
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You just need to be willing to do the algebra 
to solve for the others.  Reasons for doing it 
usually only occur with discrete 
distributions.


