DISCRETE
Name | f(@) Range | Mean | Var | PGF
Binomial (Mp'q"" 0.n np npq (q+ p2)"
Geometric pg't 1..00 % % (% - 1> i
. ] k
Negative Binomial (;_11) kgi=+ k..co % % (l — 1) <lf;>
Poisson Ae 0..00 A A eA—1)
() (o) K(V—K)
Hypergeometric L ( N”)_’ complicated n% n=—xz % complicated
CONTINUOUS
Name | f(x) | Range | Mean | Var | MGF |
Uniform — a..b b (bI; E eﬁ?zf:;
Exponential %e’z s 0..00 6] 52 1—13.u
1 3
Gamma (kfkwe_x/ﬁ 0..00 kj3 k3? (17%8%)
Normal \/21—m exp —% —00..00 | f o |exp|p-u+ “—2202
MULTIVARIATE
Discrete
Multinomial: X, Y and Z say.

PI'(X = Z7Y :J7Z = k) = fXYZ(Zajak> = (Z ] k)]%:p;p];

and

Cov (X,Y) = —np,py

Multivariate hyporgeometric:

and




Continuous

Bi-variate Normal (standardized):

2,2
7 +25—2pz122
exp( 2(1-p?) )
f(z1,22) =

2w/ 1 — p?



