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Def : A moment of generation function(       )  of a random variable    is 

a function that    determines all moments of X , denoted by   ( ) , 

suppose that     (    )         
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 This integration exist only when (   )   , its mean    . 
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     proof:  
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        similarly  we can find  (   )  (   )    (   )  

        Note: 
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This series is called      .                       

     EX.:  Given   (  )   
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