Formula sheet / Formuleblad

PMFs / WMPF’s and PDFs /| WDF’s

Type/Tipe Px(x) ! fx(x) Ux 0'§( Limit/Beperk.
Binomial (n, p) (pra-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) (z:})pk(l—p)x_k kip k(1 -p)/p? x=kk+1,...and k=1
Discrete Unif. (k, ) 1/(1-k+1) (k+D/2 | I-kUI-k+2)/12 | x=kk+1,...,land k<!
Poisson (a) a*e™%/x! a a x=0,1,2,...and >0
Continuous Unif. (a, b) 1/(b-a) b+a)l2 (b—a)?/12 a<x<b
Exponential (1) Ae™ M 1/ 1/A? x=0and1>0
Erlang (n, 1) Al x L= Ax (= 1)1 niiA niA? n=1,2,...and 1>0
X 1 _p? 2
Gaussian (u, o) \/27176 202 u o o>0
.. (+j-D! _i_ i— i i
Beta(i, j) mx’ lq-—x)J-1 # (R O<x<l1
Standard Gaussian Distribution / Standaard Gaussiese Verdeling
z 0.25 0.5 0.6 0.75 1.0 1.25 1.5 1.75 2.0 2.25 2.4 2.5 2.6 2.75 3.0
®(z) || 0.599 | 0.692 | 0.726 | 0.773 | 0.841 | 0.894 | 0.933 | 0.96 | 0.977 | 0.988 | 0.992 | 0.994 | 0.995 | 0.997 | 0.999
Statistiese formules / Statistical formulas
P(B)=Y!_ P(BNA) ¢x(s) = E[e’X] P(X - px| = 0) < A
L2 fry ey dy ¥ ()
fx(x|J’a<Y5J/b)=W fY|X(y|X=x):% P(Xzc)<tA
fx,yip(x,y) = % fr) = [0 fxy(x,ydx P(X =c¢)<mingge *“¢px(s)
k
CoviX,Y]=rxy—puxHy E[X¥] = %Is:o P(IMp(X) —puxlzc) = ‘%
px,y = SLY] P(AUB)=P(A)+P(B)-P(AnB) | P(AB) =280
pz = mg —my pis = ms—3mypip — m; P(B) = P(B|A).P(A) + P(B[A)P(A)
[e,0]
ElX]= Y xPx(x) ElX1= [ xfx(x)dx ip = E[X]
XESX —00
-1
Var[X + Y] = Var[X] + Var[Y] +2Cov[X, Y] | fw(w)= fx(x) (| 950 ) %a=E[X|A]
, Var[X]
[.lY:Aﬂx+b Cy =ACxA Var[M,(X)] =
Ry = ARxA/ + (Al.l,x)b, + b(AI.lx), +bb’ Cx=Rx- [.lxl.l;( Cxy = Rxy — EX]E[Y] r

Other Formulas / Ander Formules

pn— n! n
k™ (n—k) k

_PZ_ n!
_p’kc_(n—k)!k!

LIfLN] = f'(g)-g' )

Acronyms:

CDF: cumulative distribution function
PMEF: probability mass function;
PDF: probability density function;

iid: independent and identically distributed
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&) = m exp (-3 (x— px)'Cx' (x — prx))
L1ux) - v(0)] = ux) L]+ v L u)

Akronieme:

* KVF: kumulatiewe verdelings funksie

WMEF: waarskynlikheidsmassfunksie
e WDF: waarskynlikheidsdigtheidfunksie

¢ oiv: onafhanklik en identies verdeel
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