
TABLA DE DISTRIBUCIONES

Distribuciones Discretas

1. Bernoulli X ∼ B(p) si
P (X = 1) = p; P (X = 0) = 1− p

E[X] = p y V [X] = p(1− p).

2. Binomial X ∼ BI(n, p) si

P (X = k) =

(
n
k

)
pk(1− p)n−k k = 0, 1, . . . , n.

E[X] = np y V [X] = np(1− p).

3. Geométrica X ∼ G(p) si

P (X = k) = (1− p)k−1 p k = 1, 2, . . .

E[X] = 1
p y V [X] = 1−p

p2 .

4. Poisson X ∼ P(λ) si

P (X = k) =
λke−λ

k!
k = 0, 1, 2, . . .

E[X] = λ = V [X].

Distribuciones Continuas

1. Exponencial X ∼ Exp(λ) si
f(x) = λe−λx x > 0.

E[X] = 1
λ y V [X] = 1

λ2 .

2. Normal X ∼ N (µ, σ2) si

f(x) =
1

σ
√

2π
e−

1
2σ2 (x−µ)2 ∀x.

E[X] = µ y V [X] = σ2.

3. Normal multivariante X = (X1, . . . , Xk)T ∼ N (µ,Σ) si

f(x) =
1

(2π)k/2|Σ|
exp

{
−1

2
(x− µ)TΣ−1(x− µ)

}
∀x.

E[X] = µ y V [X] = Σ.

4. Uniforme X ∼ U(a, b) si

f(x) =
1

b− a
a < x < b.

E[X] = a+b
2 y V [X] = (b−a)2
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