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e 0 <P(A)<1;P(A°) =1-P(4)
e P(AUB) =P(A) +P(B) -P(ANB)
o P(UZ, 4) =

S PA) =3y (AN A + 300 s PAINA; N AR ) 4+ (1) P(A NN Ay)

o P(A|B) = T2 = HELHA (p(B) > 0

o P(A; NAyN...NA,) = P(A)P(As|A1)P(A3| Az N Ay P(Ap] A1 NN Ay )

e P(A) =" P(ANA;) =" P(A;)P(A|A;) donde {A;}? es particién,
e, iNA;=¢VijyUr, A =9

o P(A|B) = P(A) AP(B|A) = P(B) = P(AN B) = P(A)P(B)

o P(A) =37 x, x,eay P(Xi), 272, P(Xi) =1

. = [y f(@)dz, Pla < X <b) = [ f(z)dz, [ f(z)dz =1

o F(X) =3 (x, x<xy DX = [T f= P(z < X).

. fla) =TG5

o T.C.V (ID) fy(y) = fx(H™)|2 2] con Y = H(X).

e (X,Y) vector probabilidad, con densidad conjunta f(z,y) si X e Y son v.a. y f(z,y) >0,
Vo, yeR? y [5 Jp fz,y) = 1.

e (X,Y) vector probabilidad. F(z,y) =P(X <z,Y <y) LF(:v,y) = f(z,y).



o fx(z)= [T flz,y)dy.

e Si X eY son independientes, P(X;,Y;) = P(X;) - P(Y;) o f(z,y) = fx(x) - fy(y).

. 1) = 4

e T.C.V (2D) fuv(u,v) = fx,y(x(u,v),y(u,v) - |det(J)| donde J es la matriz jacobiana del
cambio de variables.

e Probabilidades Totales (caso continuo): P(4) = [ P(A]Y =y) fy (y)dy.
e Esperanza: E(X) = ffooo rfx(x)de, B(X) =) 2,1 - P(X =1).
e Sea X v.a., Y=H(X) —

E(Y) =302, H(X:) - P(X5)

E(Y)= [ _H(z) fxdx

e Sea (X,Y) v.a., Z=H(x,y) —
E(Z) =322, Y52, H(X,Y) - P(X,,Y))
E(Z) = |7, J2 H(z,y) - f(a,y)dady

« E(C) = C, E(CX) = CE(X), E(LL, Xi) = £ E(X,).
e Binomial: X — B(n,p) = P(z =k) = (})p*(1 —p)" .
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e Poisson (pardmetro A\): P(X =) =

e Uniforme: X — U(a,b) si f(z) = ;= para ze(a,b).



