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Some Important Discrete Probability Distributions

Distribution

Probability Function Mean Variance

Binomial(n, p)
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Bernoulli(p) same as Binomial(1,p)
Poisson(\)
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Some Important Continuous Probability Distributions

Distribution Density Function Mean Variance
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Beta(a, )
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for0<z<1

F(a + 16) afl(l _ w)ﬂfl

(a+B)2(a+B8+1)

Chi-square(n)

same as Gamma (%, %)




