Formula sheet / Formuleblad

PMFs / WMPF’s and PDFs /| WDF’s

Type/Tipe Px(x) ] fx(x) Ux 0%( Limit/Beperk.

Binomial (7, p) Bpra-pn-=* np np(l-p) 0<x<n

Geometric (p) p(1—p)*! 1/p (1-p)/p? x=1,2,3,...

Pascal (k, p) (zj)pk(l—p)x_k kip k(1-p)/p? x=kk+1,...and k=1
Discrete Unif. (k, ) 1/(l-k+1) (k+D/2 | I-K(I-k+2)/12 | x=k,k+1,...,land k<
Poisson (&) a*e™®/x! a a x=0,1,2,...anda>0
Continuous Unif. (a, b) 1/(b-a) (b+a)l2 (b—a)?/12 a<x<b

Exponential (1) Ae™ M 1/A 1/7? x=0and1>0

Erlang (n, 1) At x Lo A% [ (p — 1) niA niA? x=0,n=12,..,1>0
Gaussian (u, o) \/2;?6_ (xé;‘;)z U o2 o>0

Standard Gaussian Distribution / Standaard Gaussiese Verdeling

z [025] 05 ] 06 [075] 1.0 [125] 13 [ 1.5 [ 1.75 [ 2.0 [ 225 [ 233 [ 25 [ 275 | 3.0
®(z) | 0.599 [ 0.692 | 0.726 | 0.773 | 0.841 | 0.894 | 0.903 | 0.933 | 0.960 | 0.977 | 0.988 | 0.990 | 0.994 | 0.997 | 0.999
_rH
B o
Statistical formulas / Statistiese formules

P(B)=Y" P(BnA;) P(A|B)—w
=Lin i - P(B)
P(AUB) = P(A) + P(B) - P(ANB) P(B)=P(B| A)P(A) + P(B| A)P(A)
) =[S0 fxy(x,y)dx Cov[X, Y] =E[XY] - uxpy
E[X] = zs xPx(x) E[X] = [%, xfx(x)dx
XESY
Cov[X,Y
Var(X] = E[X?] - (E[X])? pxy = VXY
Ox0y
Var[X + Y] = Var[X] + Var[Y] + 2Cov[X, Y] ElgX, )] = [fg(x, Nixyxy)dxdy
Other Formulas / Ander Formules
pn— n! n _ P_,'Cl _ n!
k™ (n-k) k] Pk (n-klk!
Var[aX + bY] = a*Var[X] + b*Var[Y] + 2abCov[X, Y]
Acronyms: Akronieme:

¢ CDF: cumulative distribution function

PMEF: probability mass function;

PDF: probability density function;

RV: random variable

¢ KVF: kumulatiewe verdelingsfunksie

iid: independent and identically distributed .
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WME: waarskynlikheidsmassafunksie
WDF: waarskynlikheidsdigtheidsfunksie
TV: toevalsveranderlike

oiv: onafhanklik en identies verdeel




