X has the normal distribution with mean g and standard deviation o > 0 if the probability density

function of X is
Fxlz) = Le—(vﬂ—u)"’/%r2
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for all z.

X has the gamma distribution with parameters o > 0,5 > 0 if the probability density function of X
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fx(z) = W

when x > 0 and 0 otherwise.

X has the beta distribution with parameters a > 0,5 > 0 if the probability density function of X is
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when 0 < & < 1 and 0 otherwise. T'(a)T(8)
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X has the Poisson distribution with parameter A if the probability mass function of X is

Aeg=A
px (k) = ol

when £ =0,1,2,....

The moment generating function of a Uniform random variable on the interval [a, b] is
etb _ eta
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The moment generating function of a Normal random variable with mean p and standard deviation
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The moment generating function of a gamma random variable with parameters o > 0,3 > 0 is
(1—p)~
The moment generating function of a Binomial random variable with parameters n > 0,0 < p <1 is
(pe' =1 —p)"

The moment generating function of a Geometric random variable with parameters 0 < p <1 is
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The moment generating function of a Poisson random variable with parameters 0 < A is
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