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Commonly Used Distributions

T he following table gives commonly used fam-
ilies of probability models.

Distribution Density

Bern(9) f(yl¢) = 6¥(1 — )1

Bin(n,0) f(y|0) = (7)6¥(1 —6)"v

Beta(a,b) p(6) = di5ten0° ™t (1—=0)""11(5.1)()
U(0,1) p(8) = I(o1)(0)

Pois(0) f(yl0) = 0¥e™¥/y!

Exp(0) f(yl6) = 0e %I 1g o) ()

Gamma(a,b) p(0) = [b%/T(a)]09 211 \(0)

x2(n) Same as Gamma(n/2,1/2)



Weib(a, 0) f(y|0) = 0ay®L exp (—0y®) I(g o0y (0)

N(0,1/7) f(yl6,m) = (1/v27r7)exp |-7(y — 6)2/2]

t(n,0,0) f(yld) = [1 1+ (y— Q)Q/no_z] (n+1)/2

X [[(n+1)/2]/T(n/2)o\/nm
Cauchy(#) same as t(1,60,1)

Dirichlet(ay, ap,a3) p(0) = r(rcff)lrJEZEFL(i)g,)

x 0917192271 (1 — g — gy)a3~1

X 1(0,1)(91)—7(0,1)(92)1(071)(1 — 01— 62)



