EXPECTATIONS AND VARIANCES OF STANDARD DISTRIBUTIONS

Parameters EXPECTATION VARIANCE
Discrete Distributions
Bernoulli(0) 0 0 0(1 — 6)
Binomial(n, 0) n,o né nd(1 — 0)
Poisson(A) A A A
: 1 (1-96)
Geometric(0) 0 0 02
. . n n(l — 6)
NegBinomial(n,0) n,0 2 02
Continuous Distributions
. a+b (b—a)?
Uniform(a,b) a,b 5 12
E tial(\) A L LS
zponentia 3 32
o o
Gamma(a, o, b el
Normal(u,0?) Y, o2 7 o?



MOMENT GENERATING FUNCTIONS OF STANDARD DISTRIBUTIONS

Parameters MGF
Discrete Distributions
Bernoulli(0) 0 1—0+0e
Binomial(n, 6) n,0 (1 -0+ 0e")"
Poisson()) A exp {\(e! — 1)}
, fe?
Geometric(0) 0 T=ef(1-0)

, , et "
NegBinomial(n,0) n,0 { T=ef(i-0) }
Continuous Distributions
E tial(\) A A

xponentia P
IB [0
Gamma(a, ) o, (m)
o%t?
Normal(u,0?) Y, o2 exp {,ut + 5 }

See stats.ma.ic.ac.uk/~das01/M15/2001/Handouts/Mgfcalcs.ps for full calculation details



