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Discrete
Distribution f(X) mean variance practical uses
n
Binomial (xj pP’1-p)"x=0,1,2,...,n np np(1-p) X successes out of n trials
: 1 (1-p) first success occurs on
p— X_l = —_
Geometric | p(1-p) x=1,2,3, ... D p? trial #x
—-AA X -
Poisson e A x=0.12... 3 3 X successes given A were
x| expected
Continuous
Distribution f(X) mean variance practical uses
. . goodness-of-fit tests
Chi-Square see below n 2n single variance test
Exponential re™ on [0, ) 1/A 1122 queues, memory-less
n :
F see below * : complicated nypothesis tests
n,—2 comparing two variances
L oo standard bell-shaped
Normal e 27 on (—oo,00) m o2 distribution used on
ov2n errors, test scores
Student-T see below e 0 n if n>2 hypOthesIS tests
n—2 comparing means
2
Uniform bi on[a,b] % (blza) random numbers on [0, 1]
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