Distributions

If X ~ Binom(n, §), then

py(ein,0) = (Z) 07 (1—0)" "Iy, () where 6 € (0,1),n € {1,2,...}

If X ~ Poiss()), then

T

AT
px(x;\) = i€ Mo,y () where A >0
If X ~ Geom(), then

px(w;0) = (1= 0)"01 1 5 .y (x) where 6 € (0,1)

If X ~ NegBinom(r,#), then
—1+4+x
pX(:‘E;ev 7') = (T LL'+ T) 9T<1 - 9)m1{0,1,2,...}(‘/‘v) where 0 € (0 1>7T € {1727 }

If X ~ HyperGeom(N, K, n), then

(2)Cs)
Px (T1 N7 K7 TL) = N) I[lnax(O.n+K—N).min(n.K)] (T)
n
where N € {0,1,2,..}, K € {0,1,2, ... N},b € {0,1,2, ..., N}
If X ~ Unif(L, R), then

1
fx(@;L,R) = jI[L_R](x) where L < R € R

R

If X ~ Exp(\), then
Ix(@ ) = )\e’)"”f[ovoo)(a:) where A > 0

If X ~ Gam(a, A), then

Falza) =

z“"le’)‘zl[o.m)(z) where a, A > 0

[(a)
If X ~ N(p,0), then

(2= w?
202

1
fz(zp,02%) = = cxp{ } where p € R0 >0



