Distribution f(z]0) reX 0O
Bernoulli(0) 6*(1 —6)1— x=0,1 0<b<1
. . 1
(Discrete) Uniform (k) Z r=1,2,...,k
Binomial(n, 0) (n) *(1—-0)"" z=0,1,...,n 0<f<1
x
T ,—A
Poisson()\) A el r=0,1,2,... A>0
x!
Geometric(6) (1-0)*"1o r=12,... 0<f<1
. . . r+n-—1
NegativeBinomial (n, 6) ( ] >(1 —6)*o" z=0,1,2,... 0<f0<1, n=1,2,...
n—
) 1
Uniform(a, 3) 3 a<z<f a< B
-«
Ezponential (\) Aexp(—Az) x>0 A>0
1 v—1
Gamma(v, \) W)\(/\m) exp(—Ax) x>0 A>0,v>0
Cauchy(a, 3) ! <z < B>0
auchy(a, — —00 < < 00
mB{1+ (*3%)"}
N(p,0?) L ex {_1(:6—;;)2} —o0o < <00 02 >0
H V2ro? P 2 o
Beta(a, 3) 1 71— x)ﬁ_l 0<z<l1 a>0,03>0
B(a, B)
Weibull(a, 3) Bax® ! exp(—Bz%) x>0 a>0,03>0
X2 ;aﬁ(kﬁ)_l exp(—3x) x>0 k=1,2
k 2k/2T (k /2) 2 T
L((m+1)/2) 2\ —(n+1)2
tm 1 — - - 17 27
F(m/2)\/ﬁ(+ ) 0o <r <o m
0
Pareto(6) sy x>1 0>0
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Distribution E(X) var (X) Gx(z) or Mx(t)
Bernoulli(6) 9 6(1—0) 1—0+06z
(Discrete) Uniform (k) (k+1)/2 (k2 —1)/12 2(1— 29 /{k(1 - 2)}
Binomial(n, ) nf né(1 — 0) (1—6+02)"
Poisson()\) A A exp{—A(1 — 2)}
Geometric(6) % ! ;2 i %
NegativeBinomial(n, 0) n(l i %) "(16; %) <$’i_9))n
Uniform(a, B) 3(a+p) 58— )’ (Pt — o) /{(8 — )t}
Exponential (\) /A 1/X2 A (A —1t)
Gamma(v, \) v/ v/\2 (A=t
Cauchy none none none
N(u,o?) u o? exp(ut + 20%t?)
Beta(a, ) a ab 151 (s 35 1)
a+f (a+B)*(a+pB+1)

Weibull(cv, 5) g~1l/ar (1 + é) g2/ {r <1 + 2)

I (Hl)f}

(6
X3 k 2k (1—2t)=k/2
tm 0 % none
Pareto(0) % = 1)2(0 ) none
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