Discrete Distributions

Distrtibution PMF E[X]| Var(X)
Bernoulli(p) | p(0) =1—p,p(1)=p | p | p(1-p)
Binom(n,p) | p(k) = (;)p*(1—p)"* | np | np(1—p) | (pe'+1—p)"
Poisson(\) p(k) = ’,\v—fe_’\ A A exp{A(e! — 1)}
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Geometric(p) pk)=(1—p)'p 1/p -7

Continuous Distributions

Distrtibution PDF f(x) CDF F(z) E[X] | Var(X) MGF M (t)
Uniform(a, 3) ﬁ%a, a<z<p QTJDB (ﬂ}?)Q
N(p,0?) ﬁe_(’”—“wzﬁ ®(z): see table | p o? exp(ut + o*t?/2)
Exp()\) Ae™ x>0 |[1—e ™ 2>0| 1/X | 1/X\2 2=




