STA 347F2003 Formula Sheet 2
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Binomial: X ~ B(n,p) means Pr{X = k} = (})p" (1 —p)" ™ for k =
0,,...,n. Note: E[X]|=mnp, V[X]=np(l —p).
Poisson: X ~ P(p) means Pr{X = k} = e_]:!“k for K = 0,1,.... Note:
EX]=V[X]=pu

Exponential: X ~ exp(\) means fy(z) = Ae **1{z > 0}. Note E[X] =
1/\, and Fx(z) = (1 — e **)1{x > 0}.

Gamma: X ~ G(n,\) means fx(z) = ﬁe_’\%”_ll{x > 0}. Note
E[X] = 2. The sum of n independent exponential random variables is

Gamma.



