






Basics Random Variables Expectation-Variance Joint Distributions Covariance RV Conditionals Random Vectors Multivariate Gaussian End

Example Distributions

Distribution PDF or PMF Mean Variance

Bernoulli(p)

{
p, if x = 1
1 → p, if x = 0. p p(1 → p)

Binomial(n, p)
(n
k

)
pk(1 → p)n→k for k = 0, 1, ..., n np np(1 → p)

Geometric(p) p(1 → p)k→1 for k = 1, 2, ... 1
p

1→p
p2

Poisson(ω) e→ωωk

k! for k = 0, 1, ... ω ω

Uniform(a, b) 1
b→a for all x ↑ (a, b) a+b

2
(b→a)2

12

Gaussian(µ,ε2) 1
ε
↑

2ϑ
e→

(x→µ)2

2ε2 for all x ↑ (→↓,↓) µ ε2

Exponential(ω) ωe→ωx for all x ↔ 0,ω ↔ 0 1
ω

1
ω2
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