
DISCRETE
Name f(i) Range Mean Var PGF
Binomial

¡
n
i

¢
piqn−i 0..n np npq (q + pz)n

Geometric pqi−1 1..∞ 1
p

1
p

³
1
p
− 1
´

pz
1−qz

Negative Binomial
¡
i−1
k−1
¢
pkqi−k k..∞ k

p
k
p

³
1
p
− 1
´ ³

pz
1−qz

´k
Poisson Λi

i!
e−Λ 0..∞ Λ Λ eΛ(z−1)

Hypergeometric

¡
K
i

¢¡
N−K
n−i

¢¡
N
n

¢ complicated nK
N

nK(N−K)
N2

N−n
N−1 complicated

CONTINUOUS
Name f(x) Range Mean Var MGF

Uniform 1
b−a a..b a+b

2
(b−a)2
12

ebu−eau
u(b−a)

Exponential 1
β
e−x/β 0..∞ β β2 1

1−β·u

Gamma xk−1
(k−1)!βk e

−x/β 0..∞ kβ kβ2
³

1
1−β·u

´k
Normal 1√

2πσ
exp

h
− (x−µ)2

2σ2

i
−∞..∞ µ σ2 exp

h
µ · u+ u2

2
σ2
i

MULTIVARIATE
Discrete

Multinomial: X, Y and Z say.
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Continuous

Bi-variate Normal (standardized):
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