
Name of distribution Notation Ran(X) P(X = k) or FX(t) fX(t) E(X) D2(X)

indicator 1(p) {0, 1} p, 1− p p p(1− p)

binomial B(n; p) {0, 1, ..., n}
(
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k

)
pk(1− p)n−k np np(1− p)

Poisson Pois(λ) {0, 1, ...} λk

k!
e−λ λ λ

geometric Geo(p) {1, 2, ...} (1− p)k−1p 1
p

1−p
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uniform U(a; b) (a; b) t−a
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exponential Exp(λ) +R+ 1− e−λt λe−λt 1
λ

1
λ2

normal N (µ;σ2) +R+ Φ
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σ

)
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