STAT 535 Test 1 Formulas

For events A and B:

P(ANB) P(B)L(B|A)
PEIA)==ptay =~ P(A)

where L(B|A) = P(A|B) and L(B¢|A) = P(A|B°), and
P(A) = P(B)L(B|A) + P(B°)L(B°|A)
For random variable (or vector) y and parameter 6:

fO)LOly)

f0ly) = W)

o f(0)L(0ly).

fly|m) = (Z)Wy(l—ﬂ)"_y for y € {0,1,2,...,n}

Y,—A

Ne
fylA) = " fory € {0,1,2,.. .}

7,8

I A le™™ for A > 0.

f) =

s)
\/2;7 exp {_ (y —05)
o5

} for y € (—o0, 00)

1

fly) =
f(p) = Nore=

2
exp —(NQ_ } for € (—o0,00).



