Allowed Reference Sheets for IENG 213, Second Exam October ’05

zxi Z(Xi_ﬂ)
uniform distr:  f (x;k) =1/k = i:lk ol=t ”
n X
binomial: b(x;n, p) :(X) p*q"™ B(x;n, p) = Zb(X;n’ p)
i—0
L=np F=npgq
multinomial n L Ny
FOG X0 X5 Py P ) = X, %X, PP By

o)
hypergeometric h(x;N,n,k) = XAN-X x=0,12,...n

EHE)

hypergeometric multinominal: f (X, X500y X358y, 85,0, 8, Ny N) =

-1
negative binomial (first k successes): b*(x;k, p) :(X ] p* q**, x=k,k+1Lk+2,..

k-1

geometric (first success)  g(x,p) = pq*t, x=1,23,.... u _L o’ = 1-p

p P
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. e (At)" r
Poisson p(x;/lt):—', x=0212,..., P(r;/lt)zz p(x; At) see Table A.2
x=0
1
f(x; A, B) :ﬂ’ where A<x<B
- _ 2
uniform distr: U= At+B o’ _(B-A
2 12
=0 elsewhere
Normal
B X gl (X=H) ? 2 , Z
7 XM P(x, < X <X,) = L Ie { 7 } X = Ie‘°'5{z faz = In(z;O,l)dz
o oN2r oN2r 3, 21
np o of=npg 2=
Normal approx of binomial W= o - =
npq
Note: remember %2 offset
gamma
Xa—le—x/ﬁ
. BT (a) x>0 ot
I'(x)= j x“ e *dX, a>0 f(x=time) = f(t)=
0 0 elsewhere
n=aof o’ = ap’
e—x/ﬁ
Yij x>0
Exponential ~ f (x) = u=op o’ = ap’
0 elsewhere

No other references or materials allowed

2/3




Allowed Reference Sheets for IENG 213, Second Exam October ’05

E(X) — e/z+o-2/2

_0,5{<In[x];m2}

o

2u+o? 00
log-normal: 1‘(x):e , X>0 Var(X)=e" (e _1)

o\N2r

Z-values s*=Lt—— §? = 1 i1 z-2"H
n-1 n(n-1) oln
quantile plots: f = i-(3/8)
n+(1/4)
Quo (fi) = p + o{4.91 [fi ®* - (1-fi )*¥]}
Example, for std normal:
1 (fi) =0+ 1{4.91 [fi ®* — (1-fi)** ]}
difference in means, normal
2 2
o, O _
Hy 5 =t —H 0)2?1_)?2 :_1+_2 z:(Xl_XZ)_(:ul_IUZ)
s nl n2 O_z O_z
1, %
nl n2
_1)S2 & _ XV
Chi-squared %= (n 12)3 :Z(Xi ZX) . v=n-1
o =y loa
Student t TXZH
S/n
. S12 /012 ) . 512
F-test: F =——— Note: remember that typically assume | = 5, F=—
S, o, S’
1
l-a,v,0,
a,0y,0;
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