Discrete random variables

Distribution | Parameter | Frequency function | E(X) Var(X) megf
Bernoulli P p*(1—p)l=* P p(1—p) pet +1—p
r=01,0<p<l1 —00 <t < 00
Binomial n,p (z)pm(l —p)" T np np(1 —p) (pet +1 —p)"
z=0,1,...,n —o00 <t < o0
: -1 1 (1-p) ¢
Geometric D (1-p)*'p » P2 %
z=12,... t < —log(1 —p)
i -1 - r(1—p) ¢ T
Negative r,p Co)p (L—p)r % 2 (%)
Binomial r=rr+1,... t < —log(l—p)
Hyper- m,r,m (&) Gra) / Gn) Sl I el Gy
geometric
Poisson A e_;f‘x A A eMe'=1)
A>0,z2=0,1,... —o0 <t <00
Continuous random variables
Distribution | Parameter | Density function | E(X) | Var(X) mgf
Ulo, 1] ,0<z<1 1/2 1/12 | “FL 40
Exponential e A % )\1—2 ﬁ
z>0,A>0 t< A
A a—1,—A 1 \“¢
Gamma mwa e M 3 1z (W)
z>0,0,A>0 t< A
Normal L_c—(z—p)?/20” I o? eHtFo?t?/2
oV 2T
—00 < x < 00 —o00 <t <00
—oo < < 00,0 >0




