DISCRETE DISTRIBUTIONS

MASS
RANGE PARAMETERS FUNCTION CDF E [X] | Vars, [X] MGF
X Ix Fx Mx
Bernoulli(6) {0,1} 6 e (0,1) (1 —0)t-* [ 6(1—0) 1—0+6e
Binomial(n, 0) {0,1,...,n} neZt,0e€(0,1) <Z) 6%(1 —g)n—= no nd(1 —0) (1—6+0et)"
. e~ \T t
Poisson()\) {0,1,2,...} AeRT p A A exp{A(e! — 1)}
. 11 (1-10) et
_ r—1 _ _ T -
Geometric(0) {1,2,...} 0 e (0,1) (1-6)*"16 1-(1-6) 7 72 T
. . R T—=1\ 0 am n n(l —0) fet K
NegBinomial(n,0) | {n,n+1,...} neZ",0€(0,1) (n B 1>9 (1-9) 7 Iz =10
n n+x—1\ . n(l—0) n(l—0) 0 "
or {0,1,2,...} neZt,0¢e(0,1) ( . )9 (1-19) 7 72 T=ad=9)

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

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

Fr(y) = fx (y £

g

o0
I'«) :/ e ™ dx
0

) é Fy(y) = Fx <TL>

My(t) = eﬂth((Tt)

Ef, [Y] = ptoEy, [X]

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




CONTINUOUS DISTRIBUTIONS

RANGE | PARAMETERS PDF CDF £/, [X] Var;, [X] MGF
X fx Fx Mx
j 1 T—a (@+p) | (B-a) et — eot
U R c -°
niform(a, 3) (o, B) a<fe 7 a 7 a 5 D =)
(standard model « = 0,5 =1)
Exponential(\) R+ A €eRT e 1 —e A= 1 1 A
A A2 A—t
(standard model A = 1)
/8 a—1_,—pBzx « « ﬁ @
Gammal(a, 3) R* a,3eR" F(a)m le=h 3 7 (ﬁ
(standard model § = 1)
a o r(1+2 2) _ 1)2
Weibull(c, ) R+ a, B € Rt B 1 b= (ﬁl‘/i‘aa) I(1+ )/32/2 (1+32)
(standard model § = 1)
1 (x — p)? 752
2 _ 2
Normal(p, o) R nekR 55 exp { 552 I o exp< ut + 5
(standard model = 0,0 = 1) o eR*
I (V +1
2 v
+
Student(v) R veR 5y FNGLE 0 =
r (5) VT {1 + 7}
(ifv>1) | (ifv>2)
[e% [ 2
Pareto(6, o) RT 0,00 € RT af - 1— ( 0 ) v ot
0+ 2)*" 0+ a—1 (a—1)(a—2)
(ifa>1) | (ifa>2)
Tla+p) _ a af
Beta(a, 0,1 ,BERT a=1(1 — g)B-1
(2, 8) 01 |aps Mo 7Y a+p (@t /)2a+pB+1)




