Beberapa Fungsi Distribusi Variabel Random

Distribusi

Fungsi densitas peluang

Mean

Variansi

MGF Mx(t)

Binomial
X ~BIN(n, p)
O<p<i;qg=1-p

n
H@=£Jpw”¥

x=0,1,2,....n

np

npq

(pe' +q)’

Bernoulli
X ~BIN(, p)

0<p<i;g=1-p

f(x)=p g
x=0,1

Negatif Binomial
X ~ NB(r, p)
O<p<l;r=1.2,..

x-1 Iy X=T
f(X)=(r_Jp q

X=r,r+l, ...

Geometric
X ~GEO(p)

0<p<i;g=1-p

f(x) = pg*™
x= 1,2, ..

Hypergeometric
X ~HYP(n,M,N)
n=12, ..., N
M=0,1,..,N

L)
fx)= AN 01,

Poisson
X ~ POl (1)

n>0

Diskret Uniform
X ~DU(N)
N=1,2, ..

1 et _e(N+l)t
N 1-¢'

Uniform
X ~UNIF(a,b)
a<b

ebt _ eat

(b—a)

Nomal
X ~N(u,0%)
o2>0

Gamma
X ~GAM (0, k)

0>0, x>0

K0

K6




Distribusi Fungsi densitas peluang Mean Variansi MGF Mx(t)
Exponential 1 X 0 0° 1
X ~EXP(9) f(x)==e ¢ ;x>0 1-6t
0>0 0
Exponential (dua 1 _(X;ﬂj n+o 0° e’
parameter) f(x)==e'?’ ;x>0 1-6t
X ~ EXP(6,7) 0
0>0
Doublel 1 _M‘ n 26? e
Exponential f(x)=—e ' %1 ;x>0 1-6°t?
X ~ DE(4,77) 6>0 20
Xl ol [#5) ol re3)) |
- = a|l+— O T 1+— |- 1+=
X ~WEI (6, B) f(x)zﬁxﬂ_le 0) . y>0 ; B B
0>0;B>0 o’
Extreme Value £ (0 —le X=1]_ ool X7 n—y0 7202 e"'T(1+6&)
X ~EV(6,n) =0 T TP ¥ =05772 5
0>0 Euler’ s
Konstanta
Cauchy 1 - - -
X ~ CAU (6,7) f(x)= Y
0>0 Hﬂ{1+ (’7} }
0
Pareto K ¢ 0’k )
X ~ PAR(6, x) f(x)= N ;x>0 1 (o2 1)2;/<>2
. 0 1+> Kol
0>0;k>0 ( ej K >1
Chi-Square (0 ;, % 0 v 2V 1 %
X ~ 22(V) )= X2 e2 ;x> (_)
N 2% (v)) 12t
Student’s t v+1 il 0 v )
X ~t(v) - 1 (1 sz v—2
v=12, .. X)= o
F(‘Z’j Wz v v>1 v>2
Snedecor’s F V. +V v, -
1 2 v;
X ~F(v,V,) F( 2 j A 2 Vg4l v,-2 2\/22(\/1"'\/2_2)
vi=12,..; f(x)= — | X% |X vy (v, —2)% (v, —4)
=12, ... Vi O+ V2 |\ V2 '
Vl 1&y F 4 r _ £
2 2
Vo2 > 2 Vo >4




Fungsi densitas peluang Mean Variansi MGF Mx(t)

Distribusi ( )

Beta I(a+b 4 b1 a ab -
X ~ BETA(a,b) f(X)ZWF(b)Xa 1-x) atb | (a+b+lfa+by
a>0;b>0

0<xxl




