Distribution PDF/PMF E[X] Var[X]

~ Bern px(x;0)=60%(1—-0)"" x) where 8 € (0,1 1—
X~B 0 x(z;0 0 o) 1{071} here 0 0 0 0

X ~ Binom(n, 6) px(x;n,0) = Z 0 (1 —0)"""Ig 1, ny() no nb(1 —0)

where 0 € (0,1),n € {1,2,...}

: AT
X ~ Poiss(\) px(z;A) = e )‘I{07172,_“}($) where A > 0 A A
1—0 1—0
X ~ Geom(0) px(;0) = (1 —=0)%0110 15 y(x) where 6 € (0, 1) — 72
X ~ NegBinom(r, 0 (3 6,7) = (“”"’“ 0(1—0) T 15, () e S
T sLyLyees

where 6 € (0,1),7 € {1,2,...}

(2)Coa) nk nK
X ~ HypGeom(N, K, TZ) pX<$’ N, K, n) = WI[maX(U,n+K—N),min(n,K)] (3}‘) W W <
where N € {0,1,2,..}, K,n € {0,1,..., N}

, 1 L+R (R—L)?

X ~ UIllf(L, R) fX<CL', L, R) = mI[L’R] <.I) where L <ReR 5 T
. -z 1 1
X ~ Exp(A) [x (@A) = Ae™ 1 o\ (z) where A > 0 X 2
X ~ Gam(a, ) fx(z;a,\) = - x@ e (x) @ a
) X\ & F(a) [0,00) A )\2

where a, A > 0




Distribution PDF/PMF E[X] Var[X]

X ~ N( o) — L G 2
~N(u,0) fx(z;p,0%) = 5 exp . where p € R,0 >0 u o




