
(Note pdf's are 0 off of the indicated sets.)
I. IMPORTANT DISCRETE DISTRIBUTIONS.

1) Name  : Binomial Shorthand : X~ B(n,p)

pdf: f(x) = ( )n
x  pxqn-x, x ∈ {0,1,…,n}

µ = mean = np, variance = σ2 = npq

2) Name  : Geometric Shorthand : X~ Ge(p)

pdf: f(x) = qx-1p , x ∈ {1,2,… }

µ = 
1
p

σ2 = q / p2

3) Name  : Hypergeometric Shorthand : X~ H(N,D,n)

pdf: f(x) = 
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4) Name  : Poisson   Shorthand : X ~ P(λ)

pdf: f(x) = 
λxe-λ

x!
  , x ∈ { 0,1, … }

µ = λ σ2 = λ

II. IMPORTANT CONTINUOUS DISTRIBUTIONS

1) Name : Normal Shorthand: X ~ N(µ,σ2)

pdf: f(x) = 
1

2π  σ
 exp(-

(x-µ)2

2 σ2
 )

 µ σ2

2) Name : Gamma Shorthand : X ~ G(α,β)

pdf: f(x) = 
xα-1e-x/β

Γ(α)βα   ,    x > 0

µ = α β σ2 = α β2

3) Name : Beta Shorthand : X ~ Be(α, β)

pdf: f(x) = 
Γ(α + β)
Γ(α) Γ(β)

  xα - 1  (1 -x) β−1,  0 < x < 1

µ = 
α

α+β σ2 = 
αβ

(α+β)2(α+β+1)

4) Name : Weibull Shorthand : X ~ We(α,β)

pdf: f(x) = αβxβ-1exp(-αxβ)

     µ = α-1/β Γ(1+1/β) σ2 = α-2/βΓ(1+2/β)- µ2



Notes on Linear Combinations of Random Variables

I. Summary of Reproductive Properties
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II. Summary of expectation information for linear combinations of random variables.
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If X and Y are independent random variables then Cov(X,Y) = 0.


