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Discrete Distributions

Bernoulli f(x) = pS(1 = p)—v ¥y =01
D<p<li M()=1~p+ pe
= p, ol = pll—p)
1
Binomial fx)= A—!—(}—”—:l—), pr(l—p), x=01,2....n
bin, p) ' '
0<p<i M) = (1~ p+pe)
Ho=np, ol = np(l — p)
Geometric fxXy=1-p)ylp, x=1.273...
!
D<p<l M) = pe t < —1In(l —
O =g a= et < -=In(l-p)
1 2 1 p _ '(
= =7 F(X”‘)"l
(L2
Hypergeometric fx) = J«——ﬁ’}—:—)ﬁ—— x<nx<N,n—-—x< M
N1 > O, NQ > 0 (n)
N=N{+ M _ (NI) 5 (Nl (Nz N —n
w=n{—1, ot =n{—}{-=
N N N/J\N -1
-1y .
Negative Binomial f(x) = (f 1)/7’ dA-p* ", x=rr+1,r+2, ...
D<p=<l (pe'y
pe
=1,2,3,... M(t) = r< —In(l -
r=1.2,3, (1) M= e < —=In(1-p)
o 1 7 r(l —=p
w =17 ; y ag® = p2
Xl‘e—k
Poisson fx) = ‘ x=0,12, ...
x!
0<a .
M(f) - e)(e -h
uw = ol =1
o Ny ]
Uniform fix) = —, = 1,200, m
m >0 "
m -+ 5 m? — 1
JiLo= ——— o° =
2 12
M\Al'h'nOun'l/
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Continuous Distributions

r
Beta flx) = Mx“’l(l e O<x <l
0 < C'@)(B)
o 2 afB
0< B8 = ) o° = 5
a+ B (@+ B+ 1D(x+8)
. — ; r/2—1_—x/2 <
C?l square f(x) “———F(r/2)2’/2 X e , 0<x <o
x“(r) 1
=1,2,... M) = ——, I < =
’ W=qyn )
w=r, 0% =2r
. L —
Exponential o flx) = g e *?, 0<x <o0
0<#8 )
M((t) = —_— —
) 1-6t < 6
w =20, o? =62
1 a-1_—x/8
Gamma flx) = —x""e , 0<x <o0
0<a P8 1
0<8 M) = ——— bl
< O=T"e '3
u = afb o? = abh?
Normal fx) = e_(*'_"‘)z/zaz, —00 < X < 00
N(u,o?) oan
—00 < [ < 00 M(t) = ent+alil/2
O<o E(X)=p, Var(X) = o2
. 1
Uniform f(x):E———, a<x<b
Ula, b) th _ el
- <a<bhb<x MU= T r#£0; MO =1
f = a-+b 52 = (b — a)2
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