
Probabilidades y Procesos Estocásticos
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P(A|B) = P(A∩B)
P(B) = P(B|A)P(A)

P(B)

P(A1 ∩A2 ∩ ... ∩An) = P(A1)P(A2|A1)P(A3|A2 ∩A1)...P(An|A1 ∩ ... ∩An−1)

P(A) =
∑n

i=1 P(Ai)P(A|Ai) donde {Ai}n
i=1 es partición, i.e. Ai ∩ Aj = φ ∀i 6= j y⋃n

i=1 Ai = Ω.

P(A ∪B) = P(A) + P(B)− P(A ∩B)

P(
⋃n

i=1 Ai) =
∑n

i=1 P(Ai)−
∑n

i,j=1 P(Ai ∩Aj) +
∑n

i,j,k=1 P(Ai ∩Aj ∩Ak)...

P(A|B) = P(A) ∧ P(B|A) = P(B) ⇒ P(A ∩B) = P(A)P(B)

X → B(n, p) ⇒ P(x = k) =
(
n
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)
pk(1− p)n−k

X → BN(r, p) ⇒ P(x = k) =
(
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)
pr(1− p)k−r k = r..∞

H → H(n, NA, N) ⇒ P(x = k) = (NA
k )(N−NA

n−k )
(N

n)

P(A) =
∫

A
f(x)dx, F (X) =

∑
{Xi|Xi≤X} P(Xi), F (X) =

∫ X

−∞ f(x)dx = P(x ≤ X).

f(x) = δF (X)
δX

fY (y) = fX(H−1)| δH−1(y)
δy | con Y = H(X)


