




















































































ST 02 Week 10

Method IPoisson approximation of Binomial I

Suppose I Bin in T n is large T small

then distribution of II is well approximatedby
Poisson NT

Intuition On avenge independence

Why n large Closer to limiting distribution
Why T small Var Bin nail T

Poisson NT

Proof

Method I Normal approximation of Binomial
Bink Til close to Nina nail Ts as nfta
and approximation is better when T away from
both O and 1 Usually require nil nil til 5

Intuition Symmetry tail behaviours

RK CContinuity correction
Bin Normal
X E N C S x 0.5 Xt 0.51























































































Def Multivariate Random Variables

I I Iz In

Def Joint Probability Function Discrete

p xp Xz Xn Pf Xi Xi Iz X2 ni En Xn

Def 1Marginal Distribution
PI I XI EI I I C C n

Def I Joint Probability Density Function Con't

Def Conditional distribution in discrete bivariate

P.si IYIX7 PlY yIE x7

1
gq t

Def Conditional Mean Variance I

Ey Y x ftp.YPYIEIYIXI

Vary Y X











































































Def Con't Conditional Distribution I

fyi lyin t.gs

Def Covariance

Cov X Y CovCY I E E E III CY EMILY

linearity El Y ECE I EY

Prop Properties of Cov

is Cov CE I Var I
ii Cov a 7 O

iii Corsa b c Yt di as Cov X Y

Def Correlation

Corrie s Court's I

fg ff
Linear association I


