
Some facts about distributions



Normal distributions I

Any linear combination of normally distributed random
variables has a normal distribution.

The normal distribution is determined by its mean and
variance.

The multivariate normal distribution is determined by its
mean and covariance matrix.



Other distributions

If Z has a standard normal distribution and is independent of
W , which has a χ2 distribution with m degrees of freedom,
then

t =
Z√
W /m

is DEFINED to have a t-distribution with m degrees of
freedom, denote as tm.

If W has a χ2 distribution with m degrees of freedom, is
independent of V which has a χ2 distribution with n degrees
of freedom, then

F =
W /m

V /n

is DEFINED to have an F distribution with m numerator and
n denominator degrees of freedom, denoted as Fm,n.


