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1. Gamma/Beta Functions

(1) Γ(n) = (n− 1)! when n is an integer.
(2) Γ(x+ 1) = xΓ(x) for any x > 0.
(3) Γ(1/2) =

√
π

(4) B(α, β) = Γ(α)Γ(β)/Γ(α + β)

2. Order Statistics

If X1, . . . XN
iid∼ f where the Xn are continuous with pdf f and CDF F then

(1)
fX(1)

(t) = N(1− F (t))N−1f(t)

(2)
fX(N)

(t) = NF (t)N−1f(t)


