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VA Esponenziale  
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!e"!x

0

# 

$ 

% 

x & 0

x < 0
 

� 

F
X
(x) = (1! e

!"x
)U(x)  

� 

E[X] =
1

!
 

� 

Var[X] =
1

!
2

 

� 

!
X
(s) =

"

" # s
 

VA Poisson 
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VA Binomiale  
Numero di successi in n prove 
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VA Binomiale negativa  
Numero di prove fino al r-mo successo 

� 

pi =
i !1
r !1

" 

# 
$ 

% 

& 
' p

r
(1! p)i!r i = r,r +1,r + 2... 

VA Pascal  
Numero di insuccessi fino al r-mo successo 
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Formule di Bayes  
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P(A | E) =
P(E | A) ! P(A)

P(E)
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P(M | X = x) =
fX (x |M)

fX (x)
! P(M)  
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fX (x) = fX
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i=1

+!
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X discreta e Y continua 
Linearità della media: E[aX + bY ] = aE[X]+ bE[Y ]  
TMC:  

� 

E[X] = E
Y
[E

X
[X |Y ]] 

Trasformazioni notevoli 
Y = F

X
(X) , 

 
!X,Y !Unif (0,1)  
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Z = X +Y  
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Trasformazioni lineari di vettori Gaussiani danno ancora vettori 
Gaussiani 

Teorema Fondamentale 
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Y = g(X)  
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fY (y) =
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(xi,yi) soluzioni del sistema e J lo Jacobiano (gradiente di z e w, risp a (x,y)) 
 
Correlazione di X e Y 

� 

E[XY ], Incorr. se 

� 

E[XY ] = E[X]E[Y ] 
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Cov[X,X] =Var[X] 
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Se X,Y  sono linearmente dipendenti, allora !
XY

= 1  
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FVC:  
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Var[X] = E[Var[X |Y ]]+Var[E[X |Y ]] 
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X
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 variabili discrete a reticolo 

� 

P{Sn = ka} = agS (ka), con 
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Approssimazioni binomiali 
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Disug. di Schwartz: E[XY ]2 ! E[X 2
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Teorema Momenti: E[Xn
] = !

X

(n)
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Uso notevole della CDF Congiunta: 
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