
Math/Stat 341: Probability: Fall ‘21 (Williams)

Professor Steven J Miller: sjm1@williams.edu

Homepage: 
https://web.williams.edu/Mathematics/sjmiller/
public_html/341Fa21

Lecture 26: 11-17-21: https://youtu.be/pk6BwJsDRjM (slides)

Lecture 28: 11/13/19: Generating Functions III: Properties of MGF, Poisson and Normal Example, Poisson to CLT: 
video didn't record, last year didn't record, 24 minute version: http://youtu.be/Y7NppJoRoxQ 1

mailto:sjm1@williams.edu
https://web.williams.edu/Mathematics/sjmiller/public_html/341Fa21/
https://youtu.be/pk6BwJsDRjM
https://web.williams.edu/Mathematics/sjmiller/public_html/341Fa21/lectures/341Fa21_lecture26.pdf
http://youtu.be/Y7NppJoRoxQ


Plan for the day: Lecture 26: November , 2021:

https://web.williams.edu/Mathematics/sjmiller/public_html/341Fa21/handouts/34
1Notes_Chap1.pdf

• Properties of Moment Generating Functions
• Poisson and Normal Examples
• Poisson to Central Limit Theorem
• Change of Base Formula

General items.
• Find the path through the algebra
• Some distributions easier to work with than others
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Poisson Generating Functions
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Moment Generating Function for the Standard Normal
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Sums of independent Poisson random variables converge to being normally distributed….

Poisson: 
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Change of Base Formula for Logarithms
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