Some Continuous Distributions



Normal Distribution: X~N (i, o)

Probability density function (pdf)
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Moment Generating function (MGF):
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Uniform Distribution: X~U(a, b)
Probability density function (pdf)
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Cumulative distribution function (CDF):

0; x<a
F _Jx—a <y <bh
(x) = P a<x<
1; x>b
Mean:
a+b
E(X) =
X =—
Variance:
(b — a)?
X)=———
V(X) 3

Moment Generating function (MGF):

bt at

— e

—t(b—a);tio

My(t) =




Exponential Distribution: X~exp(6)
Probability density function (pdf)
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Cumulative distribution function (CDF):
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Gamma Distribution: X~Gamma(a, 0)

Probability density function (pdf)
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Chi square Distribution: X~y?2

Probability density function (pdf)
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t Distribution: X~t,,

Probability density function (pdf)
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F Distribution: X~F(n,m)
Probability density function (pdf)
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Variance:

Beta Distribution: X~Beta(a, )

Probability density function (pdf)
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Some Discrete Distributions



Uniform Distribution:

Probability density function (pdf)
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Moment Generating function (MGF):
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Poisson Distribution:

Probability density function (pdf)
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Moment Generating function (MGF):
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Bernoulli Distribution:

Probability density function (pdf)
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Binomial Distribution:

Probability density function (pdf)

f=(3)p* 1 —p)"*x€{01,..1,0<p
<1

Mean:

E(X) =np

Variance:

V(X) =np(1-p)

Moment Generating function (MGF):

My (t) = [(1 —p) + pef]"




Negative Binomial Distribution:

Probability density function (pdf)
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Geometric Distribution:

Probability density function (pdf)
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