
Useful identities:

cos θ =
eiθ + e−iθ

2

sin θ =
eiθ − e−iθ

2i
cos2 θ = 1

2
(1 + cos 2θ)

sin2 θ = 1
2
(1− cos 2θ)

fk =
1√
L

∫ a+L

a

e−
2πikx

L f(x) dx

f(x) =
1√
L

∞∑
k=−∞

fk e
2πikx

L

f̃(ξ) =
1√
2π

∫ ∞

−∞
e−iξx f(x) dx

f(x) =
1√
2π

∫ ∞

−∞
eiξx f̃(ξ) dξ

δ(x) =
1

2π

∫ ∞

−∞
eiξx dξ

(f ∗ g)(x) =

∫ ∞

−∞
f(y) g(x− y) dy

f(v) =
1√
2πσ

e−
(v−µ)2

2σ2

P (A ∩B) = P (A)P (B|A)

P (A) = P (B)P (A|B) + P (B)P (A|B)
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