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’ Distribution \ Type \ Mass/density function f(x) \ Mean p \ Variance o2 ‘
UNIFORM(n) D |1/n, forz=1,2,...,n (n+1)/2 (nz—l))/212
a+b b—a
UNIFORM(a, b) C . , for x € [a,b] 5 BT
BERNOULLI(p) D |f ) =1- (1) =p P p(1 —p)
BINOMIAL(n, p) D (Z) ( np npq
forx—(),l,...,n
GEOMETRIC(p) D |[¢ip forz=1,2,... 1/p (1—p)/p?
NEGATIVEBINOMIAL(p,r) D (T 1)p’”q5‘7 r r/p r(1—p)/p?
forx—r,r—l—l,...
()0
HYPERGEOMETRIC(N,Mn) | D W, np np(1l — p)
forx=0,1,...,n
POISSON(At) D [L(\)e™, forz=0,1,... Mt Mt
EXPONENTIAL()) C | e, for x € [0,00) /A 1/)2
GAMMA(A, 1) C NG N lem M /A r/\?
GAMMA(Q ﬁ) — M =af _ aﬁ2
’ Bel (o)
for z € [0, 00)
1 a—1 B—1 o af
BETA(a,ﬁ) C B(a,ﬁ) T (1 - 37) ) a+ (a+P)?(a+p+1)
for0<z <1
1 (z — p)?
2 _ ) 2
NORMAL(u, 0%) C — T exp ( 52 , 1] o
forx € R
TV 2—16x 2
CHISQUARED(v) C P (]2)’ forz >0 v 2v
T(v) C rs7) 0 v/(v—2)
VRT3 (L 20
forz € R
F( ) o 1 (1%)1/1/21‘1/1/271 Vs 202 (1 4v2—2)
2 B(%.%) (1+2a)emal? | py—3 | A6a2ia
12
for >0




