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CONVERGENCE OF BINOMIAL AND POISSON
DISTRIBUTIONSIN LIMITING CASE OF n LARGE, p<<1

The binomial distribution for m successes out of n trials, where p = probability of successin asingle
trial:
P(m,n)= (,?J pm@-p) "™

For nlargeand n >>m,
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Forp<<1, m<<n,
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P(m,n);TF:e (np) =£—pm'L = Prob.pgisson(M,N) .

: . uMe H
Thisresultsisin the form P(m,n);T: P(m,t,p) .

Poisson
Recall ppinomia =NP, and p = ppgisson = At , or
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