DISCRETE DISTRIBUTIONS

v PARAMETERS p(y) F(y) E[Y] VY] m(t)
Bernoulli(p) {0,1} pe(0,1) pY(1 —p)Lv p p(1—p) 1 —p+pet
Binomial(n, p) {0,1,...,n} neZt, pe(0,1) (Z)p’/(l —p)nY np np(l —p) (1 —p+ pet)”
Poisson()\) {0,1,2,...} AeRT 6;)\y A A exp{\ (e — 1)}
Geometric(p) {1,2,...} pe(0,1) (I=p¥'p 1—(1-p) }? (1p2p) 1_ e]tj(el —p)
NegBinomial(r,p) | {r,r +1,...} reZt,pe(0,1) (i_ i)pr(l -p)¥" ; T(1p2 2 <1_eZel_p))
or {0,1,2,..} reztpe(0,1) ( o 1)p’°<1 —p)Y 7'(1;@ T(lpg ) (1_65'{1_])))
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CONTINUOUS DISTRIBUTIONS
Y | PARAMETERS p(y) F(y) E[Y] VY] m(t)
. ]. Yy — 91 (91 + 92) (92 — 091)2 602t — 601t

U 61,6 61,0 01 <6 eR —= = —

niform(6y,6s) (01,62) | 61 < 02 € - 0, — 0, 2 12 (02— 0)
(standard model §; = 0,6, = 1)
Ezxponential () R+ B eRT le*y/ﬂ 1—e¥/8 B B? <1 151&)
(standard model 8 = 1)

1 [e3
Gamma(a, B) R a,f €RT 3oT(a) Yy le~v/B af aB? (1 _1&)
(standard model 8 = 1) where I'(«) = / y“le Y dy
0
1 — )2 242
Normal(u, o?) R pER,oeRT Wexp{—(yzag) } u o? exp{ut—i— T}
(standard model i = 0,0 = 1)
MNa+p) _ ! af
Beta(a, 0,1 , B € RT — L ye1(] —y)f1
(.0 R el M)’ Y ot B (@t Pt B+ 1)
2
Weibull(c, B) R a,B €RT afy*Le=By" 1—e8y" r (1BT/i/a) ra+ Q/Q)ﬂ;/l; (1+1/e)
(standard model 5 = 1)
Student(v) R v e R+ Lv+1)/2) - 0 (ifv>1) Y (ifr>2)
L (v/2) v {1+ g2 v} V=2
0 6 \“ ab?

Pareto(d, R+ 0,acRt v Y i Y

areto(f, a) e (6 +y)* ! <9+y> a—1 (ifar>1) (a—1)(a—2) (ifa>2)

For linear transformation X = y + oY
r—p\ 1 T —p ¢ 2
fx(l‘) = fy p g Fx((ﬂ) = Fy pn mx(t) =et my(O't) [E[X] = /14+(T[E[Y] \/[X} =0 \/[Y]



