Useful Distributions:

Midterm 2 Reference Sheet

Distribution Support PDF/PMF Mean | Variance Mode
X ~ Poisson(\) r=20,1,2,... AI;!_A A A A
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Conjugate Priors: For observations x;, 2 =1,...,n:
Likelihood | Prior | Posterior
x;|0 ~ Bernoulli(6) 0 ~ Beta(q, ) |x1., ~Beta(a+ >, 2, B+ > (1 —x;))
0'2 0'2
il ~ N (p, 0%) p ~ N (pio, 1) et ~ N (S5 (o + 5 X 7). 4-)
z;|A ~ Exponential(A) | A ~ Gamma(a, 3) | Az, ~ Gamma (o +n, 5+ ), ;)

Generalized Linear Models

Regression Inverse link function | Likelihood

Linear identity Gaussian

Logistic sigmoid Bernoulli

Poisson exponential Poisson

Negative binomial | exponential Negative binomial

Some powers of e:
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