Slides week 37

Overview of some natural occurring distributions

Independent trials
Register: A/A°
P(4)=p

Events in disjoint timeintervals are
independent
P(One event in At) = 1At +o(At)

P(More than one event in At) = o(At)

X=number of times A occurs in n trials

X=number of times A occur in [0,t]

ny . n-x At xe_b
P(X:.X):[XJP“ (l_p) ,x:O,l,...,n P(X:.X):( )’ 9x:03132>"'
x!
X=number of trials until A occurs for the first | X=time until A occurs for the first time
time e x>0

P(X =x) :(l—p)x_1 p,x=12...

fX(x)={

0, otherwise

X=number of trials until A occurs for the r-th
time
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X=time until A occurs the r-th time
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Gamma distribution
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Beta distribution

_ F(a+,8)
F(a)r(p)

f(xa. B) x**(1-x)"", 0<x<1, >0, #>0

= I(a+n)T(a+p)
B = () "




