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Pr(AnB k
Pr(A|B) = Lacr) Pr(A) = Y5, Pr(A|B;) Pr(B)
Bernoulli P(y)=nY(1—m)'"¥ for y = 0,1
Binomial P(y) = (Z)ﬂ'y(l —m)" Viory=0,...,n
. e—)\ y
Poisson P(y) = yf‘ fory=0,...
GG
Hypergeometric P(y) = ~225=22 where (Z) must make sense.
> gnorm(0.975)
g Npem) o apeme) p(-p) [1] 1.959964
! mo(1—mo) v/ pr(1-p) D= 2oy " > gnorm(0.995)
[1] 2.575829
Multinomial
P(ny,...one) = (,, ", )m"-me () =Ly m"

2 _ maxsess LAY _ _ “Bo)
G* = 210g(maX5€g§z(6)> - 210g<£(ﬁ>>

Pr(B|A) =

Pr(A|B)Pr(B)
(A|B)Pr(B)+Pr(A|B¢)Pr(B¢)
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G? =237 njlog (%) =23 5 njlog <Z—j>

X2 =y Lzl I S I N R
Odds = % _ %

Logistic regression

log (75 ) = Bo + Bri + .+ Bie = I8 R

If z~ N,(p,X), then Az ~ N, (Ap, AXA’), and w = (z — )X (z — pu) ~ x%(p)

B, ~ Nit1(B,V,,)

W, = (L3, — hY (LVnL') LB, —h) <)

if Hy : LB = h is true.

!This formula sheet was prepared by Jerry Brunner, Department of Statistics, University of Toronto.

It is licensed under a Creative Commons Attribution - ShareAlike 3.0 Unported License.

Use any part

of it as you like and share the result freely. The IZTEX source code is available from the course website:

http://www.utstat.toronto.edu/brunner/oldclass/312£22
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Poisson regression
log(\i) = Bo+ Bizin + ... + Bp_1Tip-1

Multinomial logit regression

el
m = —
s 1+ el 4 ke
log (—1) = Boa+ Bz + ...+ Brark = Ly
3 el2
Ty = —
T 1 +elt +el2
log (—2) = Boz2+ Bigri+ ...+ Browr = Lo
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T Th el fela
> df = 1:8

> CriticalValue = qchisq(0.95,df)
> round(rbind(df,CriticalValue),3)

(,11 [,21 [,3] [,4] I[,5] [,6] [,7] [,8]
df 1.000 2.000 3.000 4.000 5.00 6.000 7.000 8.000
CriticalValue 3.841 5.991 7.815 9.488 11.07 12.592 14.067 15.507



