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Table A.1 Continuous distributions continued !
Distribution  Notation Parameters )
1}
0 ~ t,{u,0?) degrees of freedom v > 0
Student-t p(0) = t,(0|p, 0?) location .
t, is short for £,(0,1) scale o > 0
legrees of freedom v > ()
i O~ t, (1,2 i
Multivariate V(1 D) location g = (p1, ., Hd)

Student-t

p(0) = t,(0|p, X)

: symmetri s. definite
(implicit dimension d) Y ¢, PO nite

d % d scale matrix ¥

Bita 6 ~ Beta(a, () ‘prior sample sizes’
p(0) = Beta(f|c, 3) ol B0
e 0 ~ Dirichlet(avy, .., o) ‘prior sample sizes’
Dirichlet p(0) = Dirichlet(0|avy, .., ak) a; > 0; ap = N.U”_ o
Table A.2 Discrete distributions
Distribution  Notation Parameters
, 0 ~ Poisson(X) , ,
Dales ¢ chde 0
Poisson p(6) = Poisson(6|)) rate’ A > 0
. ‘sample size’
Binomial m AMVwISwAW%%_: ) n (positive integer)
el P ‘probability’ p € [0, 1]
‘sample size’
o 6 ~ Multin(n; py, .., Pk) n (positive integer)
Multinomial p(0) = Multin(é|n; p1, .., ) ,bgﬁ,wr::u?m, p; €[0,1];
M.\.w 1 Pj=1
Negative 6 ~ Neg-bin(a, ) shape a > 0
binomial p(0) = Neg-bin(8|a, 3) inverse scale 3 > 0
‘sample size’
Beta- 6 ~ Beta-bin(n, a, ) n (positive Edmmm&
binomial p(6) = Beta-bin(6|n, o, ) ‘prior sample sizes’

a>0,8>0

Density function

Mean, variance, and mode

Imnmvmvl?iv:

E(0) = p; forv>1
var() = 502, for v >2
mode(f) =

vvl?.fav\w

E(6) = p, forv>1
var(f) = %55, for v>2
mode(#) =

p(0)= risHeh0° 1 (1 - 6)P~*

0el0,1]

01,00 ,00 > : v&; y,

E(0;) = o

y o Y Qg (Qep—0Qy
<@~.A%uv = |PWN%0HHWN

@

cov(Bi, 6) = — s
mode(6;) = mNMIM

Density function

Mean, variance, and mode

p(6) = 5\ exp (—A)
=012,

E(8) = A, var(8) = )
mode(#) = |A]

p(6) = ()p°(1 - p)n-*?
AR 0 [ I

E(0) = np
var(f) = np(1 — p)
mode(6) = |(n + 1)p]

EA%V = A? mhsz.mwv,ﬁwﬂ

E(0;) = np;
var(6;) = np;(1 — p;)

i =k L
; =0,1 5252105 =n covillU,) = s
_ (6+a-1 « 0 . R
pO) = (827 (%) (34) BO)=§
6=0,1,2, var(6) = $:(8+1)
L(n+1)  D(a+0)[(n+B—0 .
ﬁﬁmv H)A%+CWA:I\Q+3 AQ~JAM+M+:V ) mA%v = n-
xmjmww%&u f2£0,1,2,.5,n
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