
TABLE 28.1. Common probability distributions

Distribution Mean Variance

Discrete

Two-valued f0 = q, f1 = p p pq

Binomial np npq

Poisson λ λ

Continuous

Exponential λe–λx 1 1
λ λ2

Gaussian

(or normal) x σ2

Chi-square n 2n

Gamma αβ αβ2
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1 (x – x)2_________ exp(– _________)2πσ2 2σ2

1 x (n/2) – 1
________ (__) e–x/2

2Γ(n/2)   2

1 x α – 1
_______ (__) e–x/αβ
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