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Appendix V

Table of distributions

mass/density function

domain

mean
Bernoulli f=p, fW=qg=1-p {0, 1} P
Uniform (discrete) n! [ L P tm+n)
Binomial bin(n, p) AH vﬁ»: —p)k {0,1,...,n) np
Geometric p(l — p)k-! N p!
Poisson e~k k k=0,1,2,... by
Negative binomial hM H __ v_qz_: — pyfn k=nn+1,... np~!

by (N—b
Hypergeometric lLMm|v|». p= m. q= 2|~Mm {0,1,2,....,bAn} np
Uniform (continuous) b—a)! i [a, b] w:ﬂ +b)
Exponential LeHE [0, o0) e
Normal N(u, QMV % exp{ — = R "
Vano? 2972

Gamma I'(%, 7) 2_3 Al [0, 00) ]
Cauchy ﬂ i:§ -
Beta f(a, b) e (R [0, 1] =
Doubly exponential exp(—x —e %) R yt
Rayleigh xe~ 3% [0, 00) ,\W
Laplace 5 heHx! R 0

1The letter  denotes Euler’s constant.

R R K el

e e i

variance skewness characteristic function
] it
Pq ﬁ q + pe
ity _ pint
Ln? =1 0 gile )
ne ) n(l —e'")
I-2p _ ityn
np(l —p) g ey (1= p+ pe'")
_32 2-p . P
(I=pip e =) R R
A wlm nx_u_ﬁm_: — 13}
.y 2-p m _p v
n(l —pip s e T
N—b -
Rpg(N — 1) gep - hz_lu:v ( w.__wmAJrIFZIwI:.T:m:i
N —1 Jipgy N—-n \ N-2 A__L
mh.._: Im__,E
b=’ v o —a)
2 A
AF - A— it
a2 0 m.::lwauhu
_1 AN
A2 2T 12 ﬁn
N o ol
E s Ma,a+ b, i)t
a-+b+1 a+b+2
Lp? 1.29857. .. INCRT))
4
e 1
§ie . 2efrir 2 I+ V2rit(l = &(=in)e 2"
2 (4 —m)M2 .
yu
2172 0 T

¥ F(a, b: ¢; 2) is Gauss's hypergeometric function and M (a, a -+ b, it)is aconfluent hypergeometric fi
The N(0, 1) distribution function is denoted by @.
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