EXPECTATION FORMULAS

E(a-X+b-Y|B)=a-E(X|B)+b-E(Y|B)
E(X -Ip|C)=E(X|B & C) - E(Ig|C)
P(A|B) = E(14|B)
E(X - Iy) = E(X|B) - P(B)
P(A or B) = P(A) + P(B) — P(A&B)
P(A|B) - P(B) = P(A&B) = P(B&A) = P(B|A) - P(A)

P(A&B)  P(B|A)- P(A)

P(AB) = P(B)  P(B)
P(A|B) _ P(BJA)
P(A) — P(B)

Cov(X,Y) = E([X — px] - [Y — puy])
Var(X) =Cov(X, X)

SD(X)=0x =+/Var(X)

Cov(X,Y)
ox 0y

CO’U(X,Y):E(X'Y)flLLX',uy:p‘(TX”Jy

p=pX,Y)=

E(X-Y) = px - py + Cov(X,Y)
Var(X +Y) = Var(X) + Var(Y) + 2Covo(X,Y)
o= Coo(Zy. Zy) = E(Zx - Zv)

P(X = k)= C(n, k)p"(1—p)"*

P(X =k) = C(R,k)C(N — R,n — k)/C(N, k)



