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Geometric (negative binomial with k =1) g(z;0) = 0(1 — ) forx = 1,2,... 3 $(5-1)  Mx@)= T (1=0)
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Gamma glz;a, B) = FoT(a) z* te™5 for x>0 af aB? Mx(t)=(1-pt)~“
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Exponential (gamma with a =1, 8=0)  g(x;0) = 5675 for z >0 0 62 Mx(t) = (1 —6t)7*
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Chi-square (gamma with a = &, § = 2) flz;v) = mx 2 e 2 forx>0 v 2u Mx(t)=(1-2¢t)">
‘(2

2

1 -
Normal n(x;p,0) = e 3(554)° L o? Mx(t) = ehit3ott’



