Check list for Test #1                             




     Math 115B

1. You should know the difference between a discrete and a continuous random variable; you should be able to decide whether a random variable is discrete or continuous.

2. Given a random sample, you should be able to plot approximations of the graph of the p.m.f. or p.d.f. of the corresponding random variable.

3. For a discrete random variable, you should know how the p.m.f. and c.d.f. are defined; you should be able to compute the mean, variance and standard deviation of this random variable.

4. For a continuous random variable X, you should be familiar with all of the concepts expressed in the equations below
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where fX (x) and  FX (x) are the p.d.f. and c.d.f. of X respectively. 

5. You should be able to decide whether a given plot is the graph of a p.d.f. or of a c.d.f. of a random variable. To this end, it is useful to remember the following:

Properties of a p.d.f.                             Properties of a c.d.f.
a. fX(x) ( 0                                           a.   FX is an increasing function of x
b. 
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6. You should be able to recognize and sketch the graph of

a. An exponential random variable

b. A uniform random variable

c. A normal random variable

d. A standard normal random variable

7. For normal random variables, you should be able to estimate the mean and standard deviation from the graphs of their p.d.f.’s.

8. You should be able to solve problems similar to the class project.

9. You should be able to estimate, write formulas for, and compute the expected value, variance and standard deviation of discrete and continuous random variables. You should also be able to find sample means, sample variances and sample standard deviations. Finally, you should know the meaning of all of these quantities.

10. You should know the relations between the expected value (respectively variance) of a random variable and the expected value (respectively variance) of its sample mean. You should know what the standardization of a random variable is, and what its distribution looks like.
11. Integration: you should be able to compute midpoint sums.
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