Formula Sheet

X=1¥x s, =Y (x-%) :sz‘%(zx)z; et

P(AUB) = P(AB") + P(A'B) + P(AB).

S

P(AuUB)=P(A)+P(B)—P(AB).
P(AuB)=1-P(AuB)'= 1-P(A'B’). De Morgan’s Law
P(AB)' = P(A"UB'). De Morgan’s Law

P(AB)
P(B) '

P(A|B)= P(B)=0; P(AB)=P(A)P(B|A)=P(B)P(A|B)

Independence: P(AB) =P(A)P(B). .

p=E(X)=> xf(x).

E(X?) =Y x*f(x), 0" =E(X —u)* =E(X?)— .
The Binomial Distribution: f(x) = (Z) p*(1—-p)**, Xx=0,1..,n;0< p<l x=np, o’ = npg.

The Geometric Distribution: f (X)=q*p, x=0,1,2,---; q=1-p; u=1/0p, o’ = q/ p2.

The Hypergeometric Distribution

KY) N-K N
f(X)=(Xj( n—x}{n}’ u=np, o> =@1-c)npg, (N-1) c=n-1 p=(K/N), q=1-p.

X
The Poisson Distribution: f (X) = @e‘“; x=01...; u=1t, o’ = At.
X1

b K
P(a< X <b) :I f(x)dx; P(X <k)= J. f (x)dx where k is a particular value of X.

—00

u=E(X)= T xf(x)dx.,  E(X?)= T X2 f(x)dx, o2 =V (X)=E(X2)- 12

X —
The Normal Distribution X ~ N(u,0%), Z = AN 0,1
o

1
The Exponential Distribution: f (X) = E e’ 0<x; u=p, o’ =p°
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