Allowed Reference Sheets for IENG 213, First Exam February *07
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X = XL;D X = 5 X = ;F
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P(AUB) = P(A)+ P(B)~ P(ANB) P(A) + P(A") = 1
P(B| A)= P(Ff\(f;)B), P(A) > false P(A) =3 P(B, N A) =Y P(B)P(AIB)
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P(a<X<b):If(x)dx Tf(x)dx:l DY f(xy)=1 TTf(x,y)dxdyzl

a —00—00

P(a<x<b) = F(b) - F(a) f(x) = dF(x)/dx
h(y)= [ f(xy)dx g() = [ f(xy)dy
g(x)=> f(xy) h(y)=>_ f(xy)
_fuy) _fxy)
foxy) ==, 07 hiy)>0 fyI == 9(9>0

f(x,y) = g(x) h(y) tells you something
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u=E(X)=>"xf(x) ,u:E(X):Txf(x)dx
Hye = E[9(X)]=D"9(x) f(0) Hye = E[g(X)]= TQ(X) f(x) dx

Error! Objects cannot be created from editing field codes.
Deviation = x-u

o =E[(X —)*|= X (X =)’ £ (%) o = E[(X — P = [(x= ) 100 x

o’ = E(X?) - p? Oyx) = E<[(9(X)‘ﬂg(X))2]> :Z[(g(x)_/‘gm)z] F(x)
Top) = E<[(9(X)‘/1g<><))z]>: T(g(X)—ug(x))z f(x) dx

o0 0

Oxv = I I(X — Hx )(Y _ﬂv)f(x’ y) dx dy Oy = E(XY)_:UX,UY Py = Oxv
o Ox Oy
E[aX+b]=a E(X)+b(1) E[g(X,Y)=h(X,Y)]=E[g(X,Y)] % E[h(X,Y)]

E[XY]=E[X]*E[Y] for a specific condition (what is it?)

ol =a’ch +0=2a’c? o’y =a’c; +b’cf +2abo,,

P(u—ko <X <y+k0')2[1—i:|
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