Probability mass functions

Name Formula Parameter Mean Variance
Poisson 5
_Ae” 0.1.2.---
p(.Xf)— x! X =U,1,2, /1>O Iu:ﬂ, O_2=/1
Binomial . 0< P <1 )
p(x) = [xjp (1-p)"",x=0L2,,n n=123, | H=MP P = np(1-p)
Geometric B 1-p , 1-p
p()=(1-p)p,¥ =123 0<p<1 [H=7 71 7 =5




Probability density functions

Name Formula Parameter | Mean Variance
N 1 _l x—m )
o f(x)= L, 2( ’ ] m real
Or I - 0_2 _ 0-2
Gaussian o< x <0 o>0
exponential | |
f(X):le_/bc,XZO ﬂ/>0 g 0'2:_
H P pE
Uniform 1
f(x)= areal | ,_atb| . (b-a)
b—a H > =
a<x<b b>a 12
Gamma 1 150 .,
f(x)= (Zx)a_le_ﬂx,x>0 U=— O_z_ﬁ
r(a) a > O /1 - /12
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