DISCRETE DISTRIBUTIONS
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SUPPORT PARAMETERS FUNCTION CDF Ex[X] | Varx[X] MGE
X fx Fx Mx
Bernoulli(6) {0,1} 6 e (0,1) 0*(1—0)t-* [ 0(1—0) 1—60+6et
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. N n+x—1\ n(l—0) n(l—0) 0 "
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For CONTINUOUS distributions (see over), define the GAMMA FUNCTION for o > 0
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and the LOCATION/SCALE transformation Y = p + 0 .X gives

Fr(y) = fx (y —£

g

)

1

g

Fy(y) = Fx <y;u>

My(t) = eﬂth((Tt)

Ey [Y] = ptoEx [X]

Vary [Y] = 0*Vary [X]




CONTINUOUS DISTRIBUTIONS

SUPPORT | PARAMETERS PDF CDF Ex [X] Varx [X] MGF
X Ifx Fx Mx
: 1 T—a (a+5) (8- a)’ et — et
Uniform(a, ) (o, B) a<fBeR o 5 a 5 5 7 —a)
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0« ] a@ 0 62
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areto(6, o) o € 0+ 2 L (9—#—13) a—1 (a—1)(a—2)
(ifa>1) (if a > 2)
Tla+p5) __ _ a af
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