Formula sheet / Formuleblad

PMFs / WMF’s and PDFs / WDF’s

Type/Tipe Px(x) /| fx(x) Ux o4 Limit/Beperk.
Binomial (7, p) (;)px(l—p)”_x np np(l-p) x=0,1,...,n
Geometric (p) p1-p)*! 1/p (1-p)/p? x=1,2,3,...
Pascal (k, p) ()pFa-pk kip k(1 - p)/p? x=kk+1,.; k=1
Discrete Unif. (k, 1) 1/(l-k+1) (k+D/2 | U-k(U-k+2)/12 | x=k, k+1,...,]; k<l
Poisson (&) a*e”%/x! a a x=0,1,2,...; >0
Continuous Unif. (a, b) 1/(b—a) (b+a)/2 (b—a)?/12 asx<b;a<b
Exponential (1) e Ax 1/A 1/A? x=0;1>0
Erlang (n,A) Ax e M (n—1)! n/A niA? xz0n=12,..; A>0
. 1 —(x—p)?/(20?) 2 _ .
Gaussian (u, o) N u o oco<x<oo;0>0
.. (i+j-1D! i1 i—1 j ij e
Beta(z,]) mxl (I—X)] # m O0<x<l1; z,]—1,2,...
Standard Gaussian Distribution / Standaard Gaussiese Verdeling
z 0.25 0.50 0.60 0.75 1.00 1.25 1.30 1.50 1.75 2.00 2.25 2.33 2.50 2.75 3.00
D(z)|| 0.599 | 0.691 | 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
X—p
zZ= P(2)=P(Z=<2), pz=0,0z=1
Statistiese formules / Statistical formulas
P(B)=Y! P(BNA)) ¢x(s) = E[e*X] P(IX - px| = ¢) < YA
Ly frr @y dy ¥ () i
fCelya < ¥ =30 = 2, frx(y1 0 = L Sx(f) = [, Rx(m)e 2 dr
PA) = [[,fxy(x,y)dxdy =2 fxy(x,y)dx Rx(1) = [ Sx(fe/? T df
rx,y =EIXY) Eixt) = £09] P(M,(X) - x| = o) < Y
s=
CovlX,Y]=rxy—puxpy
px,y =220 P(AUB)=P(A) +P(B)~P(AnB) | P(A|B) = ZEAFA

Var[X] = E[X?] - (E[X])?
E[X] =Y yes, XPx (%)

Var[X + Y] = Var[X] + Var[Y] + 2Cov[X, Y]
Cov|A,B—C] =Cov[A, B] —Cov[A, C]

ty =Apx+b
Px =Rx(0) = [% Sx(Hdf

Xmw(y) = argmaxy fy|x (¥ | x)

E[X] = [0 xfx(x)dx

Other Formulas / Ander Formules

cosf = %(ej9+e_j9)
g =E[X], im()=EX|Y=y]

- Oy
fy(x) =py +px,y — (x— px)
ox

_ fx®
fW(LU) - |gr(x)‘ x:g‘l(w) ) , ,
Oy = Uy(l - pX,Y)
Cy =ACxA’ Var[ M, (X)] = Y2X1
Cx = Rx — pxpy

Imap(y) = argmaxy fyx (¥ | x) fx(x)

exp|—3(x— px)'Cx! (x - px)|

pn = n! n
k™ m=k) | \k

Lfgx)=f'(gx))g'x)

P n!
—k___ = fxx) = ——L
P,’j (n—Kk)'k! X v/ 2m)" det(Cx)

L [u(x)v(x)] = u(x)v'(x) + v (x)

Acronyms (English) Akronieme (Afrikaans)

CDF cumulative distribution function KVF  kumulatiewe verdelingsfunksie

PMF probability mass function WMF  waarskynlikheidsmassafunksie

PDF probability density function WDF  waarskynlikheidsdigtheidsfunksie

iid independent and identically distributed oiv onafhanklik en identies verdeel
pindsy 21 Van 21 Bl



