
Continuous Mixture of Poisson over Gamma
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This shows that the unconditional probability function of  is\
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The Negative Binomial Distribution

The following is from LM-117 in Volume II of the study guide.
The probability function of the negative binomial random variable  with parameters  andR <  !
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The example in class was the number of failures before the 3rd success, where success is defined
as tossing a "1" and failure is defined as tossing a "2,3,4,5,6" when tossing a fair die. The
probability of success is  and the probability of failure is   on any particular toss. In order to" &
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The general form of the negative binomial distribution has probability function
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So we see that for the die toss situation the number of failures before the 3rd success has a
negative binomial distribution with    and   .< œ $ œ &)


