
Formulas for final exam
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Common inequalities

P (X ≥ a) ≤E[X]/a (X > 0)

P (|X − µ| ≥aσ) ≤ 1/a2

Common probability distributions

fX(x) =

{
λe−λx if x > 0

0 else

fX(x) =
1√
2πσ

e−
1
2 (x−µ)

2/σ2

pX(k) =

{(
n
k

)
pk(1− p)n−k if k = 0, 1, . . . , n

0 else

pX(k) =

{
e−λλk/k! if k = 0, 1, 2, . . .

0 else
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