Formulas
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Bernoulli(p): E(X) = p, Var(X) = p(1 — p), é(t) = (1 — p) + pe

Binomial(n, p): E(X) = np, Var(X) = np(1 —p), ¢(t) = [(1 — p) + pe']”

Geometric(p): E(X) = ]19, Var(X) = 1p—2p7 ol1) = - (71’6_ e
Poisson(\): E(X) = A, Var(X) = A, ¢(t) = eM Y
Exponential(\): E(X) = 1, Var(X) = i, (t) = A
A A2 A—t

var(X) = B(X?) - [B(X)]?
cov(X,Y) = B(XY) — E(X)E(Y)
var(X +Y) = var(X) + var(Y) + 2cov(X,Y)
Gambler’s Ruin: y; = ﬂ if r#£1; y, = - ifr=1
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