Probability Distributions

Discrete Distributions

Binomial
PY =y) = (n>py(1 —p)"Vifory=0,1,...,n
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E(Y)=mnp Var(Y)=mnp(l-p)
Geometric
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Poisson
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Negative Binomial

PY =y)= <y+; B 1)])T(l —p)Y fory=0,1,2, ...

Continuous Distributions

Exponential
fly) = %e_% fory >0
F(Y)=1—¢"% fory>0
EY)=60 Var(Y)=06?
Gamma
fly) = Fﬁ(;y“”e‘ﬁy for y > 0
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