Formula sheet / Formuleblad

PMFs / WMPF’s and PDFs /| WDF’s

Type/Tipe Px(x) /| fx(x) Ux Ui Limit/Beperk.
Binomial (n, p) pra-pn* np np(l-p) 0<x<n

Geometric (p) p(1-p)*1 1/p (l—p)/p2 x=12,3,...

Pascal (k, p) (Zj)pk(l—p)"_k kip k(1 -p)/p? x=kk+1,...and k=1
Discrete Unif. (k, ) 1/(l-k+1) (k+D/2 | UI-kUI-k+2)/12 | x=kk+1,...,land k<
Poisson (a) are %/ x! a a x=0,1,2,...and a>0
Continuous Unif. (a, b) 1/(b-a) b+a)l2 (b—a)?/12 a<x<b

Exponential (1) e~ M 1/ 1/A2 x=0and A>0

Erlang (1, 1) A x Lo AX [ (p — 1)) niA niA? n=1,2,...and 1>0
Gaussian (u, o) \/271176_ (xz;,;;Z u o2 o>0

Beta(i, j) e RO L = m 0<x<1

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 2.33 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 | 0.990 | 0.994 | 0.995 | 0.997 | 0.999

Statistiese formules / Statistical formulas

P(B)=XY"  P(BNA)) P(AIB,C) = HEIGLEAC) P(X - ux| = ¢) < YK
S fryy)dy v fr ) E[X]
fx(xlya<YSyb)—w fY|X(y|X—x)—Xf§<T P(Xzc) ==+
fxyip(x,y) = f)‘py(—(Bx)y) fr = [ fxv(x, y)dx P(X z ¢) <smingge *¢px(s)
k
CovlX, Y] = rx.y — ix iy Elx*) = £950) P(IM(X) — px| = ¢) < ¥
px,y = 2Ll P(AUB)=P(A)+P(B)-P(AnB) | P(AB)=2E00A
o = mp — m? s = m3 —3mypp — m3 P(B) = P(B|A).P(A) + P(B|A)P(A)
(o, 0)
E[X]= Y xPx(x) EX]= [ xfx(x)dx Xp =E[X]
X€Sx —00
-1
Var[X + Y] = Var[X] + Var[Y] +2Cov(X, Y] | fw(w)= fx(x) (|"%(j“ ) 2(y) = argmax fy x (y1x)
, Var[X]
py =Apx+b Cy =ACxA Var[M,(X)] =
Ry = ARxA’ + (Apx)b’ + b(Apx)’ +bb’ Cx = Rx — pxpy e = E[(M,(X) - E[X])?]

Other Formulas / Ander Formules

_P,?_ n!
_pllg_(n—k)!k!

Pe=t ﬁ!Ic)' (Z
LIf(gen] = f(gx)-g'(x)
Acronyms:
e CDF: cumulative distribution function
e PMEF: probability mass function;
* PDF: probability density function;
* iid: independent and identically distributed
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fx(x) = Vo dercy exp (—%(X— llX)IC;(l x—px))

L1ux) - v0)] = ux) - L]+ v 2L u)

Akronieme:

¢ KVF: kumulatiewe verdelings funksie

* WMEF: waarskynlikheidsmassfunksie

* WDF: waarskynlikheidsdigtheidfunksie

¢ oiv: onafhanklik en identies verdeel
of Pages

16

van Bladsye



