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See also Ross, pp 358–359.

Name PMF E[k] E[k2] σ2 Ross

Bernoulli(p) f(k) =

{
1− p if k = 0
p if k = 1

p p p(1− p) p134

Binomial(p, n) f(k) =
(n
k

)
pk(1− p)n−k, k = 0, 1, . . . , N np np(1− p) p134

Poisson(λ) f(k) = e−λ λ
k

k! , k = 0, 1, . . . λ λ(λ+ 1) λ p143

Geometric(p) f(k) = p(1− p)k−1, k = 1, 2, . . . 1/p (2− p)/p2 (1− p)/p2 p155

Hypergeometric(n,N,m) f(k) = (mk )(
N−m
n−k )

(Nn)
, k = 0, 1, . . . , N nm/N nm

N

(
(n−1)(m−1)

N−1 + 1
)

nm
N

(
(n−1)(m−1)

N−1 + 1− nm
N

)
p160

Name Density E[k] E[k2] σ2 Ross
Uniform(α, β) f(x) = 1/(β − α), α < x < β (α+ β)/2 (β − α)2/12 p194

Normal(µ, σ2) f(x) = 1√
2πσ

e−((x−µ)/σ)
2/2 µ σ2 p198

Exponential(λ) f(x) = λe−λx, x ≥ 0 1/λ 1/λ2 p208


