Distributions

Binomial: n
P{X =k} = (k)pk(l —p)"* k=0,1,...,n.
E[X]=np,  Var(X)=np(l—p)  Mx(t)=(pe'+1—p)".
Geometric: b1
P{X =k}=p1—-p)~ ", E=1,2,....
t
pe
ElX]=1 X)=(1- 2 M N e —
[(X]=1/p, Var(X) = (1 —p)/p, x (1) =0 =p)e
Poisson: \k
P{X =k} = ﬁe—A, k=0,1,2,....
E[X]=X  Var(X)=1),  Mx(t)=eN"D,
Uniform:

fx(x)=1/(b—a), a<z<b.
E[X]|=(a+b)/2, Var(X) = (b—a)?/12, Mx (t) = (" — ™) /(b — a).

Exponential:

fx(z) = Ae 2, x> 0.
A
E[X]=1/), Var(X) = 1/)?, Mx(t) = Pt
Normal: 1 (a2
fx(z) = e 27 —o0 < x < o0,

oV2m
E[X] = pu, Var(X) = o2, Mx(t) = ehita /2,

(Densities and mass functions are zero at arguments for which their value is not specified
above.)

Formulas
> 1
Zx” =1 |z| < 1.
n=0 -
Mx(t) = E[e"X],  Mupx(t) = e Mx(bt)  E[X"] =M (0)

P(E)=) P(E|F)P(F), if |JFi=Sand FF;=0,i#j.

n

>x
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n

=) E[X)], Var Z X; | = Z Var(X;) + Z Cov(X;, X))

i= 1<i<n 1<i<n 1<i#j<n
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