1- Discrete Random variables ‘ (for 0<p<1,weuseq:=1-—p)

Bernoulli: X ~ Bernoulli(p)
P(X=1)=p and P(X=0)=
E(X) =p, Var(X)=pg, Mx(t)=

Binomial: X ~ Binomial(n,p), n € N.
P(X =k)= (n)qn_kpk7 k=0,1,...,n.

E(X)=np, Var(X)=npg, Mx(t) = (q+pe")".

Geometric: X ~ Geometric(p)

Poisson: X ~ Poisson(\), A > 0.

2- Continuous Random Variables‘

Uniform: X ~ U(a,b), where a < b.
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Fx(z) = { 0 otherwise
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Exponential: X ~ Exp(\), where A > 0.
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Fx(z) = { 0 otherwise
E(X) = &, Var(X) = & Mx(t) = -2, t <A
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Normal: X ~ N(u,0?), where p, 0 € R.
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Cauchy:
1
fX(x)—m, —oo < x < o0.
E(X) = undefined, Var(X) = undefined.
Gamma: X ~ ['(w, \), where w, A > 0.
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