Continuous random variable cheat sheet
Uniform random variable U,; on |a, b]:

Density:
1
fora<z<b
f@)=4 b-a
0 else.
Expectation:
b
E(U,,) = a; .
Variance: » 2
—a
var(Uyp) = THE
Normal random variable Z,, ,: Density:
f(:p) = 1 e_('x o /’L)Q/(zoj)

o\ 2w

Expectation is pu, standard deviation is ¢. Standard normal variable:
Z - ZO,l‘
Exponential random variable Y,: Density:

e for x>0
f(x):{() for x < 0.

Expectation: E(Yy) = 1/\. Variance: var(Yy) = 1/)\%.
Gamma random variable I') ,: Density:

[ de(Ap)2 T (a) forz >0
fw—{o for x < 0.

Expectation: E(T'y,) = a/\. Variance: var(Ty ) = a/)\?.
The Gamma function:

F(a):/ e “x* .
0

For n a positive integer:



