
On Distributions

1. Let X ∼ N (µ, σ2) then

Z =
X − µ
σ

∼ N (0, 1)

2. Let X ∼ N (0, 1) then
X2 ∼ χ2(1)

χ2 distributed with df = 1

3. Let X1, X2, . . . , Xn be independent standard normally distributed random variables, then

nX

i=1

X2
i ∼ χ2(n)

4. Let X ∼ N (0, 1) and V ∼ χ2(ν), and X and V independent then

t =
XÈ
V/ν

∼ t(ν)

t-distributed with df = ν

5. Let V ∼ χ2(ν) and W ∼ χ2(η) and V and W independent, then

F =
V/ν

W/η
∼ F (ν, η)

F-distributed with ν and η degrees of freedom.
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