APPENDIX A

Common Distributions

Discrete Distributions
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Poisson
Ae=*
pk) = o k=0,1,
E(X)=A
Var(X) = X
M(t) = ™~V

Continuous Distributions

Normal
fx) = . e W’ —00 < X < 00
EX)=pn
Var(X) = o
M) = el o2
Gamma
fx) = F(Z)xo‘_l e x>0
a
E(X) =3
Var(X) = %

M(t) = L , <A
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Exponential (Special Case of Gamma with o = 1)

Chi-Square with n Degrees of Freedom (Special Case of Gamma with « = n/2,

A=1)
Uniform
f(x) =1, 0<x<l1
E(X)=1
Var(X) = &
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Beta
fx) = IT((Z)—J;(Z))X“(I —x) 0<x<1
. a
B0 =00
ab
Var(X) =

(a@a+b)@+b+1)
M ((t) is not useful.
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