Distribution

Notation

Common probability distributions

pdf/pmf Variable Parameters Mean Variance
Bernoulli Ber(p) p*(1—p)t=—= z=0or1 0<p<l1 P p(1—p)
Binomial Bin(n,p) Mp=(1—p)"—* z=0,1,---,n 0<p<l1 np np(l —p)
Poisson Poi(p) e “’i—: z=0,1,2,--- >0 I I
Normal N(p, 0?) ﬁe G —co<x <00 | —00< <o, a>0 w o2
Exponential Ex(\) e AT x>0 A>0 X =
Uniform Unif(a,b) = a<zxz<b —00o<a<b<oo ath (b;§)2
Beta Be(a, b) ﬁx“’l(l —z)b1 0<z<1 a>0,b>0 =S W
Gamma Ga(a,b) Fb((;) o lembe x>0 a>0,b>0 7 =
Pareto Pa(a,b) fa—b:l x>b a>0,b>0 b bea—?)
ifa>1 ifa>2




