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IP’(AB) =1-P(4) P(B\ A) =P(B) —P(ANB) P(AuB) =P(A) +P(B) -P(AN B)

- P(B|Ai) P(A;)
P(B|A)P(A) =P(AN B) P(B) = ) P(A;)P(B|A;) P(A;|B) =
2 S, P(BIAL) P(4y)
Ford. pmf(k) cdf =P(X <k) E[X]=p Var(X)=02
Iy [A C K] P(A4) P(A)(1—-P(A))
bin(n,p) | (3)p"(1 —p)"~* np np(1 - p)
geom(p) | (1—p)*~'p 1/p (1-p)/p?
Poi(\) | e A A
Ford. pdf(x) cdf = P(X < x) EX]=p Var(X)=0? mgf(t)
unif|a, b 1/(b—a) (x—a)/(b—a) (b+a)/2 (b+a)?/12
exp(N) e A® 1—e = 1/A 1/A2
N(/.L, 0.2) 12 e~ 7(’”2_0’;) " 02 6,ut+Jzt2/2
I'(n,A), neN 7(71’\:1)@"*16*’\1 e ATy, ! ()‘w!)k n/A n/\2
2 =T(n/2,1/2) | . . n 2n
B(a,b) Cxo (1 —gy)b=t . af(a+Db)
Glomskeegenskapen: X ~ exp(A) = P(X >t+z|X >t) =P(X > z)
Poissonprocess: Lat 0 < 74 < 79 < 73 < --- vara en f6ljd av tidpunkter da impulser intréffar. Skriv
T; = 7; — Ti—1 for tidsmellanrummen mellan impulser (79 = 0). Om 77, T3, ... oberoende och exp(\)-fordelade

kallas foljden {71, 72,...} for en Poissonprocess med intensitet A.

Tn ~ T(n, A) X (t) = antal impulser efter tid ¢ ~ Poi(At)

Elg(X)] = /Oo g(z) f(z)dx E[X] = /OOO P(X > z)dz (xe0,00)) Var(X) = E[(X — p)?]
Var(X) = E[X?] — E[X]? ElaX + Y + c] = aE[X] + BE[Y] + ¢ Var(aX + ¢) = o? Var(X)
Cov(X,Y) =E[(X — pux)(Y — uy)] Var(X +Y) = Var(X) + 2 Cov(X,Y) + Var(Y) E[XY] =E[X]|E[Y] (x,v i
_ _ __ Cov(X,Y) . [ty "R =t)"
Cov(X,Y) = E[XY] — E[X]E[Y] p(X,Y) = o) Vo (7 (t) = ORI
Mx (t) = E[e'¥] M4y (t) = E[e¥e™] = Mx (t) My (t) MY (0) = E[x"]
flzy) = frix(yle) fx () E[Y|X] = /_Oo yfyix(yle) dy E[Y] =E[E[Y|X]]

N(0,1), X =0Z+p = X ~N(u,0°)  N(ux,0%)+ N(py,0%) ~ N(ux + py, 0% + 03)

Fx(x):q><x;“> ®(—z) =1 - ()
Chebyshevs o: P(|X —E[X]| > ¢€) < Vare#

X, —

CGS: X1, X5, ...iidmed u, 02 <00 = P (M < m) — &(x)
O’\/ﬁ

TODO: stora talens lag?
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TODO MLE?

p-varde: sannolikheten att, under Hy, erhalla ett s& pass extremt resultat

styrka: sannolikheten att forkasta Hy givet H4 sann. Py, (X € A) = o ger méngd s.a. styrkan ar Py, (X & A).

Linjar regression

Sew =Y (i —8)* =) 2} - %(Z o) Sey =D (k=) (yp — ) = D Thyr — %(Z z1) (D n)

2 2 2
Yi = a+ by, + e ~ N(a + bay, 02) bZE:zNN(b,ng) &:gfijN(a’%)
1 . 1 52 . o
2 A 2 Ty
s° = (yr — G — bxy)* = Syy — =2 bebtzyp——
= ”—2<” Sea 5%
N 1 _7)2
Yea+bxiFtn{2(1—a/2)s\/1++("55x)
n xTrxr



