
Common Distributions and Moment Generating Functions

1 Discrete Distributions

distribution pmf p(k) argument MGF : M(θ) MGF domain
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Notice that the geometric is a special case of the negative binomial distribution.

2 Continuous Distributions

distribution pdf f(x) support MGF : M(θ) MGF domain
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Uniform(0, 1) 1 x ∈ [0, 1] eθ−1
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Special Cases :

1. The exponential, λ distribution is the Γ(1, λ) distribution.

2. The χ2
(n) distribution is the Γ

(
n
2 ,

1
2

)
distribution.
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