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Distribuições Univariadas Discretas
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Distribuições Univariadas Cont́ınuas

X fX(x) E[X] Var[X] MX(t) = E[etX ]
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Distribuições Multivariadas

X = (X1, X2, . . . , Xk) ∼ Multinomial (n, p1, p2, . . . , pk)

P (X = (n1, n2, . . . , nk)) E[Xj] Var[Xj] Cov(Xj, Xl) PX(s) = E[
∏k

j=1 s
Xj
j ]

n!
n1!n2!...nk!

pn1
1 p

n2
2 . . . pnkk npj npj(1− pj) −npjpl (p1s1 + p2s2 + . . .+ pksk)

n

X = (X1, X2, . . . , Xk) ∼ Normalk(µ,Σ)

fX(x1, x2, . . . , xk) E[Xj] Var[Xj] Cov(Xj, Xl) MX(t) = E[
∏k

j=1 e
tjXj ]

1
(2π)k/2|Σ|1/2 exp{− (x−µ)′Σ−1(x−µ)

2
} µj σ2

j = σjj σjl et′µ+ 1
2
t′Σt

Γ(α) =

∫ ∞
0

e−xxα−1dx, Γ(n+ 1) = n!, n ∈ IN0, Γ(α + 1) = αΓ(α) , α ∈ IR+, Γ

(
1

2

)
=
√
π

1



Cálculo de valores esperados e variâncias por condicionamento

E[X] = E[E[X|Y ]], Var[X] = E[Var[X|Y ]] + Var[E[X|Y ]]

Variáveis Fulcrais e Estat́ısticas de Teste
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