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P(A U B)=P(A) + P(B) - P(A () B) addition rule
P(A () B)=P(A) P(B | A) multiplication rule
P(B1A)=P(A () B)/P(A) variant of above

P(B | A) = P(B) is equivalent to A |independent|of B

P(A () B) =P(A) P(B) is equivalent to A |independent|of B

ux = E X =}, x p(x) expectation, or mean, of r.v. X
= f x f(x) d x expectation in continuous case

Ox = \/ E (X — E X)? standard deviation of r.v. X
= \/ E X2 — (E X)? another way to calculate it

E(@X+bY+c)=aEX+bEY+c forrv.X,Y

constants a, b, ¢
E(XY)=(E X)E(Y) ifr.v. X, Y are [independent

Ox+y = % + 0% for|independent| r.v. X, Y

Oux +p = lal ox Inparticularoy = o_yx

Ty = Vel X = the average of n|independent|r.v X;

each having the distribution of r.v. X



351formulasl.nb

Ox = \/ f=s % when the samples are without repla-

cement from a population of size N
EX=EX in each of the above two cases

Central Limit Theorem (CLT): The distribution of X is approxi-
mately normal (bell) in both cases above.



