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Let X be N(μ, σ).  That is, 
σ
μ−

=
XZ  is N(0, 1) 

 
Then, Z2 has a χ2 distribution with 1 degree of freedom 
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The sum (or convolution) of two χ2 distributions with 1 degree of freedom 
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e)t(g , a χ2 distribution with 2 d.f. 

 
Note that a χ2 with 2 d.f. is an exponential distribution and that χ2 in general is a special case 
to the gamma distribution. 
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−  has an F distribution with numerator d.f. = n - 1 and denominator d.f. = m - 1  
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  has a Student-t distribution with n – 1 d.f. 


