STAT6494: Adv Topics Bayesian Statistics
Summary of Distributions

e Discrete Univariate

— Bernoulli: p’“(l —-p)trr=0,1

Binomial: == T),p "1—=p)" " r=0,.

Negative Binomial: (x?rﬂl)), pPr(l—p)*, z=0,1,2,..

— Poisson: G_Aﬁ, r=0,1,..

e Continuous Univariate

Beta: p*~ (1 — p)b_ll;g?{z)), 0<p<l1

o—k/2,k/2—1—z/2

L'(3)

— Chi-squared: , x>0

— Double Exp: Zexp(—7|z — p|); —0o <z < 00
— Exp: e ™™ 2 >0
errflefuz
— Gamma: ’W, x>0
— Generalized Gamma: %uﬁ’"xﬂ“lexp[—(,ux)ﬁ], x>0
Log-normal: |/&-exp(—Z(logx — p)?), © >0
Texp(T(z—p))
)
5(

— Logistic: (Treap(r@_p)2 —0° < <00

Normal: \/> exp(—

—(a+1)

T —p)?), —0o < 1 < 00

— Pareto: ac®x , T >C

Student ¢: (,z)) T4 Iz — )2~ +D/2, o0 < 1 < 00, k > 2
2

— Uniform: ﬂ3 a<xr<b

— Weibull: vAz" texp(—Az"); z > 0

e Discrete Multivariate

R L, S =N 0<pi <1, Sp =1

e Continuous Multivariate

— Dirichlet HZF( IL po”_l O<pi<l,>;pi=1

— Multivariate Normal: (2m)~%2|T|"?exp(—L(z — p)'T(z — p)), —00 < x <
0.



— Multivariate Student t: 71,(25(2';:5/);:3/2 |T|M2[1 + %(w — )T (z — )]~ F+d/2
—co<r<oo k>2

— Wishart: |R|*/?|z|*P=D/2exp(—LiTr(Rx)), v symmetric and positive def-
inite.



