E(X) = ux=Xi, xip;

Var(X) = of = E[(X- 1)’ = Ti=1 (x; — px)*p;

Pr(X =x) = ZPI‘(X =x,Y =y;)

=1

PrlY =y|X=x) =

PriX=xY =y)
Pr(X = x)

E(VIX =2) = ) yiPr(Y = ylX = x)

i=1

Var(Y|X = x) =

-

1l
Y

[y: — E(Y]X = x)]?Pr(Y = y;1X = x)

1

Cov(X,Y) = axy = E[(X — pux)(Y — uy)]

k
EY) = Z E(Y|X = x;) Pr(X = x;) nok
i=1 = z Z(Xj - .UX)(}’i — uy)Pr(X = x,Y =)
=E[E(Y|X)] i=1j=1
Oxy E(aX + bY) = auy + buy
Corr(X,Y) = =
T ) = ey =4 o Var(X) = E(X?) - i1}
Cov(X,Y) Var(aX + bY + ¢) = a?c§ + b%0¢ + 2aboyy
- Cov(X, Y) = E(XY) — wxpty
JVar(X Y
Var( )Var( ) COV(a + bX + CV, Y) = bO-XY-I- COyy
X —_ ‘u 1 n n
7="— X=-D X 57 =—> (6= XY
i=1 i=1
Z:(Y—u) _&X-w
a/\n s/\n

S S

Pr I:X — (ﬁ) tn_l'a/z < 1% < X + (ﬁ) tn_l’a/zjl =1—«a

Yi=Bo+B1X; + &

2

I X=X, -Y) _ XY, —nXY Var(B ) _ o

YRS IL I X2 —nX? VU= X?
ﬁo =Y - .él)?
Yi=Bo+B1X1i+ B2X2i + ... +BiXii+ &

: " : e BS_ RS
Z(Yi -1)?= Z(Z -¥)? + Z e? TSS TSS n (Y, — V)2

i=1 i=1 i=1

_ n.el/(n—k—1) n—1
- RR=1-2=1 1l =1-(1-R)—

195 = ESS RS R D R e T

B ESS/k
"~ RSS/(n—k—1)




