STA 261 Formulas

Distribution f(z) M(t) E(X) Var(X)
Bernoulli 6" (1 —0)"*I(x=0,1) fe' +1—10 0 0(1—0)
Binomial (M)o=(1—0)""I(x=0,...,n) (be"+1—06)" nd  nd(l —0)
Poisson e_;—,’\xl(x =0,1,...) eMe'=1) A A
: T— _ — — —0
Geometric  0(1 —0)* ' (z=1,2,...) Ole'+0—-1)"" 2 =2
Uniform ﬁ%af(oz <z <pf) if;—_e:)t # (/6:2&)2
Exponential ze™/%I(z > 0) (1—0t)" 0 62
Gamma ﬂaﬁ(a)e_”/ﬁxa_ll(x > 0) (1—pt)= af aff?
Chi-square me_f‘ﬂx”ﬂ_ll(x > 0) (1—2t)~v/? v 2v
Normal m}%e_ (xz_,,—pé) pht+3o2t? " 2
T, & T means for every ¢ > 0, lim,,_ P{T,-T|<c} =1
If Z~ N(0,1) and Y ~ x?*(v) are independent, then T' = \/% ~ t(v)
If U ~ x%*(r1) and V ~ x?*(v2) are independent, then F = %2 ~ F(v1,19)
e“’:Z—! Za for0<a<1
k=0

Bg(X)) 2 aPr{g(X) = o} Pr{|X —u > ko} < &

Fy(y)=1-[1-F@"  fuly) =n[l-FE)]""f()

Fy,(y) = [F(y)]" fru(y) =nlFy)]"~" f(y)
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