MATH 3421: Formula Sheet

Beta(a, 3) distribution

If X|a, B ~ Beta(a, 5) then it has density

f(z|o, B) = xa_;(%a_;))ﬁ_l . 0<z<1l, a>0,8>0.

Also, E(X|a, 8) = a/(a + 8) and Var(X|a, 8) = aB/{(a+ B)*(a+ B+ 1)}.

Gamma Gamma(a, 3) distribution

If X|a, f ~ Gamma(q, 3), then it has probability density function
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x>0, a>0,08>0.

Also, E(X|a, 8) = /B and Var(X|«, 8) = a/>.

Log-normal logN(u, o?) distribution

If X|p,o ~logN(u,o?), then it has probability density function
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Also, E(X|u,0) = exp(p + 02/2) and Var(X|u, o) = (exp(c?) — 1) exp(2u + 02).

f(ﬂﬂ» J) =

}, x>0, —oo<pu<oo,o>0.

Normal N(u, 0?) distribution

If X|u,0 ~ N(u,0?), then it has probability density function

1 _ 2
f(x],u,a):%exp{—(xmff)}, —oo<x <00, —00<pu<oo,0>0.

Also, E(X |y, o) = p and Var(X|u, o) = o>

Uniform U(a, b) distribution

If X|a,b~ U(a,b), then it has probability density function

f(x|a, b) =

o a<r<b —o0<a<b<oo.
—a

Also, E(X|a,b) = (a + b)/2 and Var(X|a,b) = (b — a)?/12.



