Discrete Random Variable


Binomial distribution
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Poisson distribution
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Continuous Random Variable


Exponential distribution
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Gamma distribution
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Where 
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Uniform distribution
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Normal distribution
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Chi-square distribution


[image: image32.wmf]2

:

r

X

c

    

[image: image33.wmf]2

1

2

/

)

2

/

(

2

)

2

/

(

1

)

(

x

e

r

x

r

r

x

f

-

-

G

=



[image: image34.wmf]r

X

E

=

)

(



[image: image35.wmf]r

X

Var

2

)

(

=



[image: image36.wmf]2

1

,

2

/

)

2

1

(

)

(

<

-

-

=

t

r

t

t

m


Chi-square is a special case when 
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