Discrete distributions

Special distributions

Name Distribution E(X) | D(X)
Bernoulli P(X=0)=1-p
X ~1(p) P(X=1)=p p p(1=p)
Binomial LN (k1 ok o
Poisson S U .
X ~ POI() P(X =k) =2e k=0,1,2,... A VA
Pessimistic geometric N ok _ 1-p 5
XNPGEO(])) P(X_k) —p(l p) k:—O,l, P P
Geometric N RV B 1 —p
X ~ GEO(p) P(X - k) - p(l p) k= 1727 P P
Negative binomial N (k=1Yom(q o \k—m B m —p
X ~ NBIN(m, p) POC=R = L)@ =)™ h=momtd - 1 vy
Discrete uniform oy 1 . ntl nZ_1
X ~ DU(n) P(X=k)=~ E=1,2,...,n 5 =
Hipergeometric
X ~ HGEO(N, M, n) o OH(E B M| Nem [
n<N-—M)
Continuous distributions
Name Probability density function E(X) | D(X)
Exponential _A 1 1

— @ > 1 1
X ~ EXP()) fz) = Ae z20 X X
Normal (Gaussian) | e o
X ~ N(p,0%) f@) = e = a
Standard normal -
X ~N(0,1) @) = e C !
Uniform 1 a+b b—a
X ~ U(a,b) fo) = 7 rsrst T v
Beta os0)

I'(a+b) _a— — a ab

X ~ B(a,b) f(z) = OO 11 — )bt 0<z<l1 s (L)
(a,b>0)
Gamma Angn—1 — Az

— T e > n Vn
X ~T(n, ) F@) = 5 v 20 X 3
Cauchy 11 not .
X ~C f(x) — 7 1ta2 exists not exists

I(a) = [z e da

(a>0)

neZ® = T'(n)=(n—1)!




