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Discrete Probability Models

Model pdf f(x) Support X Mean p Variance o2
N 1 a+b (b—a+1? —1
Equilikely (a, b _ =a, 1,...,b
quilikely (a, b) Pyp— x=a,a+ > I
Bernoulli (p) P —p)t= x=0,1 p p(1—p)
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Continuous Probability Models
Model pdf f(x) Support X Mean u Variance o2
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Normal (0, 1) — /2 —00 <X <00 0 1
2
1 2952
Normal (u, o) w20 —00 <X < 00 n o?
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Lognormal (a, b) — ¢~ (IMW=a)/2b x>0 e th®/2 o2t (0B _ )
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