Study aid 1: Common discrete distributions and their expectation and variance (Ch. 4)
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Relations between discrete distributions (approximations):
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Name/ par. When to apply? PX=k)= E(X)| var(X) Example
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1. If X is hypergeometrically distributed (draws without replacement) with success rate p =
R/N, then X is for large populations approximately B(n, p). Rule of thumb: N > 5n?

2.1f X is B(n, p)-distributed with large n and small p, then X is approximately Poisson
distributed with 4 = np. Rule of thumb: np < 10 or n(1 — p) < 10.




