DISCRETE DISTRIBUTIONS

MASS
RANGE PARAMETERS FUNCLION CDF B [X] | Varg, [X] MGF
X fx Fx Mx
Bernoulli() {0,1} 6 € (0,1) " (1—0)l= [ 6(1—0) 1—0+06é
Binomial(n,0) {0,1,...,n} neZr,0e(0,1) <n) (1 -6~ né nd(1 —0) (1—60+6et)”
x
, e M\ "
Poisson(\) {0,1,2,...} AeRT = A A exp{A(e! — 1)}
, 1 (1-20) fet
_ xz—1 _ _ x _ _
Geometric(0) {1,2,...} 6 e (0,1) (1-6)*"10 1-(1-9) 7 7 "y
NegBinomial(n,0) | {n,n+1,...} e 7.0 (0,1) = grr —gyeen i n(1—9) o )
egBinomial(n, n,n+1,.. n : , 01 7 e (=)
N nt+r—1\ n. . n(l—6) n(l—0) 0 "
or {0,1,2,...} neZ,0ec(0,1) < - >0 (1-9) 7 7 "y

For CONTINUOQOUS distributions (see over), define the GAMMA FUNCTION

and the LOCATION/SCALE transformation Y = p + 0 X gives

fy(y) = fx <y

H)s mwee ()

() :/ e ™ do
0

]ny(t) = E’ut]\/[x((ft)

Ef, [Y] = pu+0Es, [X]

Vary, [Y] = 0*Vary, [X]




CONTINUOUS DISTRIBUTIONS

RANGE | PARAMETERS PDF CDF B [X] Varsy [X] MGF
X fx Fy My
, 1 T—a (a+ ) (B—a) eft — eot
Uniform(a, §) (o, B) a<fBeR 7 a 7o 5 G T3—a)
(standard model o = 0,8 =1)
Exponential(\) R+ AeRT e~ 1—e M 1 x A
A 22 A—t
(standard model A = 1)
B -1,-83 o @ B8 \"
Gamma(a, 8 Rt a,8 e Rt 8T e = — —_—
(.7 (@) s 5 Bt
(standard model § = 1)
. . T(l+a™') [ T(1+20")~T(1+a ")’
Weibull(a, 8) Rt a,B R afx® e O 1—e B (L+a) (1+207) (L+a”)
ﬁl/a /62/0
(standard model § = 1)
1 (x — p)? o?t?
2 + _ 2 -
Normal(p,0?) R peRoeR Nz exp{ 552 I o exps ut + 2
(standard model ¢ =0,0 =1)
I <V + 1)
2
+ . .
Student(v) R veR y ENGOE 0 (fv>1) = (if v > 2)
r <§> VTV {1 + 7}
o a 2
Pareto(0, o) Rt f,a € RT af T 1-— i b _an
0+ 2)*" 0+ a—1 (a—1)(a—2)
(if « > 1) (if > 2)
Pla+0) o - « af
Beta(a, 0,1 ,BE€RT a=l(q — g)8-1
eta(a, f) 0.1 | ap Mo Y a+tp (a+B)%(a+pB+1)




