DISCRETE DISTRIBUTIONS

MASS
RANGE PARAMETERS FUNCTION CDF Es [X] | Vary, [X] MGF
X fx Fx Mx
Bernoulli(0) {0,1} 6 €(0,1) 0°(1—9)Lt-= 0 0(1—0) 1—0+0¢
Binomial(n, 0) {0,1,....,n} nezZt,0e(0,1) (n) (1 —0) = no nf(1 —0) (1—0+0et)"
x
_ e AN .
Poisson()\) {0,1,2,...} A€ERT - A A exp{\ (e — 1)}
, o 11 (1-10) e’
Geometrzc(@) {1, 2, } 0 € (0, ].) (]. - 9) 19 1-— (1 — 0) 5 62 m
. . N e A n n(l—0) et "
NegBinomial(n,0) | {n,n+1,...} neZt,0e(0,1) (n_1>9 (1-20) 7 B T=e(1=0)
N n+x—1\ . n(l—0) n(l—6) 0 "
or {0,1,2,...} neZt,0e(0,1) ( . )0 (1-0) 7 2 e (1=0)

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

and the LOCATION/SCALE transformation Y = p 4 0X gives
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My (t) = e"" Mx (ot)

EfY [Y] = M+0Efx [X}

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




CONTINUOUS DISTRIBUTIONS

RANGE | PARAMETERS PDF CDF B/ [X] Var/, [X] MGF
X Ix Fx Mx
. 1 T — (a+5) (B—a) eft — eot
R c -
Uniform(a, 3) (a, B) a<fe 3—a B—a 2 12 t(B—a)
(standard model o« = 0,5 =1)

; - - - Y 1 A
Exponential()\) R AeER Ae™ M 1—e - i P
(standard model A = 1)

B i o o ( B )a
Gammal(a, RT a,f €RT xo@ e - — —
(2, 5) B T(a) E & gt
(standard model 5 = 1)
o . F(l+al) [ T(1+2a ) -T(1+a 1)
Weibull(a, 3) R+ a,B € Rt afze—te=bBr 1 — B ( ‘11‘/01 ) ( + 2a ) _ ( +a )
g gl
(standard model g = 1)
)2 )
(standard model = 0,0 = 1)
T (1/ + 1)
2 . .
Student(v) R veRT N pRRAY: 0 (ifv>1) . (if v > 2)
r (K) Vvl + z
2 v
0° 0 \"| 0 af’
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Pareto(, o) R f,a eR 01 2" 1 <0+x> o1 (0= 1)(a—2)
(ifa>1) (if a > 2)
Tla+p6) _ a af
Beta(a, 0,1 B ERT a=1(1] _ 4)B-1
ctal) R N 4 ot 5 (@t APt A+ D)




