Continuous Distributions

1
E(O) = Br(1+-)

Distribution Probability Density Function Expected Value Variance
(PDF)
Conti f
Random varasle () » £0 = [ x-100ax | Ve = 1100 - GV
_ 1 _a +b (b — a)z
Uniform fC) =1 EXx) =— o2 = -
U[a, b] a<x<b
1 _(x—uz)2
Normal (x) fG) = 5 Zne g EX)=pu V(x) = o?
N[p, o] —0 < X< 0
1 2
Standard Normal (z) fG) = ﬁe 2 E(z)=0 V(z) =1
Np=0,0 =1] —0<z<®
2(x — a)
m-—wb-a/TESFET |y _atmEb | @2 +m?+ b~ am—ab—mb
Triangle (a, m, b) fGx) = 2(b — x) ) = 3 o° = 5
mfor m<x<
Rectangular (a, b) 1 _a+b _(b-a)?
f(x)——b_a E() = — V(%) = =
1 X
Exponential () fG) = Ee g Ex) =8 V(x) = p?
0<x<w
Ak k—1g-Ax k k
Erlang(k, 1) fx) = NEE E(x) = 1 V(x) = =
0<x<o
_(ﬂ 202
7) m
f() = ——————— E@) = Ve = 38
= = _ ﬂ
Logistic(p, ) 5[1 te ( - )]
—00 <x< ™
Standard Logistic(p, B) _ * _n?
(n=0p=1) = EG) = 0 V=1
—00 < X < 00
Ia) = j x“ e *dx
0
xtx—le—E 5
Gamma(a, ) f(x) = VG E(x) = of V (X)= af
0<x<o
Chi — s%uare X2 (v) o -t s - Voo 2
— - g= X) = 7 X) =V = 2v
(@=2F=2 re)2
0<x<o
Weibull(a, B) (9 = apexete (B)

Vv (x)= p2r (1+2) - [pra + i)]2

—o<x< oo

0<x<o
_T@+B) . _ )B-1 E(x) = _* _ of
Beta(a, B) fGo = TOBON (1 =) ) a+p Ve = (a+B)2(a+B+1)
0<x<1
Student’s r(¥ +1 1+ x_z oz
t — distribution f(x) = ( 2 \/)él“(%;) Ex)=0 V(x) = vaz v>2

Copyright © 2023, rasitha.org

. All Rights Reserved.



