
Bayesian Statistical Methods – Common distributions

For each distribution, x is the random quantity and the other symbols are parameters.

Discrete distributions
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Continuous distributions

Distribution Probability 

density function 

Range of parameters 

and variates 

Mean Variance 

Uniform 
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−∞ < a < b < ∞
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−∞ < µ < ∞, σ > 0
−∞ < x < ∞ µ σ2

The 95th and 97.5th percentiles of the standard N(0, 1) distribution are 1.64 and 1.96, respectively. 
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