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Properties of Hypergeometric Distribution

The Hypergeometric distribution is given by
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Using Vandermonde’s identity we find
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Thus it is clear that
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Pr = 1.

Now we will evaluate the expectation value 〈r〉
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Now we consider the variance σ2 = 〈r2〉 − 〈r〉2. Here we will evaluate σ2 = 〈r(r − 1)〉+
〈r〉 − 〈r〉2. Evaluating the first term,
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where we have applied Vandermonde’s identity. Some simplification gives,
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Now recall we have
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Putting these into
σ2 = 〈r(r − 1)〉+ 〈r〉 − 〈r〉2

after a little more algebra we obtain,
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