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Stochastic Calculus, Fall 2002 (http://www.math.nyu.edu/faculty/goodman/teaching/StochCalc/)



Assignment 1.



Given September 5, due September 12. Last revised, September 4. Objective:



1.



Review of Basic Probability.



We have a container with 300 red balls and 600 blue balls. We mix the balls well and choose one at random, with each ball being equally likely to be chosen. After each choice, we return the chosen ball to the container and mix again. a. b.



What is the probability that the rst n balls chosen are all blue? Let N be the number of blue balls chosen before the rst red one. What is the P (N = n)? What are the mean and variance of N . Explain your answers using the formulae



1 X



n=0



1 X



n=0



c. d. 2.



1



nxn = x etc.



1



x



for jxj < 1



d 1 for jxj < 1 dx 1 x



What is the probability that N = 0 given that N  2? What is the probability that N is an even number? Count 0 as an even number.



A tourist decides between two plays, called \Good" (G) and \Bad" (B). The probability of the tourist choosing Good is P (G) = 10%. A tourist choosing Good likes it (L) with 70% probability (P (L j G) = :7) while a tourist choosing Bad dislikes it with 80% probability (P (D j B ) = :8). a. b. c.



3.



xn =



Draw a probability decision tree diagram to illustrate the choices. Calculate P (L), the probability that the tourist liked the play he or she saw. If the tourist liked the play he or she chose, what is the probability that he or she chose Good?



A \triangular" random variable, X , has probability density function (PDF) f (x) given by ( 2(1 x) if 0  x  1, f (x) = 0 otherwise. a.



Calculate the mean and variance of X .



1



b.



c. d. e.



4.



Suppose X1 and X2 are independent samples (copies) of X and Y = X1 + X2 . That is to say that X1 and X2 are independent random variables and each has the same density f . Find the PDF for Y . Calculate the mean and variance of Y without using the formula for its PDF. Find P (Y > 1).



Suppose X1 , X2 , : : :, X100 are independent samples of X . Estimate P r(X1 +    + X100 > 34) using the central limit theorem. You will need access to standard normal probabilities either through a table or a calculator or computer program.



Suppose X and Y have a joint PDF 1 f (x; y ) = 8



(



4



x2 0



y 2 if x2 + y 2  4, otherwise.



Calculate P (X 2 + Y 2  1). b. Calculate the marginal PDF for X alone. c. What is the covariance between X and Y ? d. Find an event depending on X alone whose probability depends on Y . Use this to show that X is not independent of Y . 2 2 e. Write the joint PDF for U = X and V = Y . 2 2 f. Calculate the covariance between X and Y . It may be easier to do this without using part e. Use this to show, again, that X and Y are not independent. a.
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psi de Riemann de 1 a 100 x 1 psi(x) 0.0432174056067 x 1 2psi(x)+ 

x 81 psi(x) 3.05854826922e-111 x 81 2psi(x)+1 1.0. 2psi(1/x)+1 9.0 x^(-1/2)*(2psi(1/x)+1) 1.0 x 82 psi(x) 1.32171854912e-112 x 82 2psi(x)+1 1.0. 2psi(1/x)+1 ...
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u(x) = xuâ€²(x) = 1 vâ€²(x) = ex v(x) = ex I = âˆ« x Ã—ex dx = [x Â·ex ]7 1âˆ’âˆ« 1 
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plot(E2(x), x=-1..10) 

plot(E1,x=3..4,y=-3.4..-2.8); ... p:=x->315*x^4-234*x^3-29*x^2+36*x-6: plot(p,-2..2); ... f:=x->exp(-x^2/2); fp:=diff(f(x),x); subs(x=0,fp); fs:=diff(f(x),x$2); solve(fs);.
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La première ligne correspond à l'étape précédente. Elle vous sert ici de repère pour chaque nœud à réaliser. » : demi accroche double par la gauche.
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(x-1) = y^q 

Every prime divisor of x also divides y âˆ’ 1. In view of the results of [12], [11] and [5] stated in the beginning of Section 1, we can suppose that n â‰¥ 5 and x â‰¥ 11.
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DANSE NIVEAU 1, 2, 3 ,4 NOV X 1000 years DEB X X X 16 tons 

1, 2, 3 ,4. NOV. X. 1000 years. DEB. X. X. X. 16 tons. DEB. X. 1929 (1 chorÃ©e country + 1 catalane). INT ... Beer for my horses. NOV ..... Show me wot u got. INT. X.
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Mic (SHURE BETA 58). 12. Laura. Mic (vocals)_clean. Mic reverb. 13. Laura. Floor Tom. Mic compression / reverb. 14. BASS PLAYER. Amp BASS. DI internal.
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1 c x x = âˆ’ 2 c v = v v = 0 x â‰  . 2 x v v x v v v x v v x xv v = + â‡” = + 

a b c. +. = called "Pythagorean triples"? Because if they were the lengths of a triangle's sides, according to Pythagoras' theorem (its converse*), this triangle ...
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confusion or you lost the correct position of the â€œEâ€� and â€œFâ€� screw. In this case, to easy found the correct position of them, you must rotate them clockwise up the end. Don't force. After this, rotate it counterclockwise of the quote in the 
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Frequently Asked Questions for FreeBSD 10.X and 11.X 

pdf. Adobe's Portable Document Format ps. PostScriptÂ® rtf. MicrosoftÂ®'s Rich Text Format ..... Some sound cards set their output volume to 0 at every boot. ...... either from misconfigured relays or otherwise appears likely to be spam. ... image ca
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FRONT. Extra Info. Davide: i have my own mixer. only 2 channels for all my ..... Kick. Mic compression / reverb. 2. Federico. Snare. Mic compression / reverb. 3.
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20 x 25 cm. (1) 

16 sept. 2013 - teurs de telecommunications. Les grands systimes de telecommu- solutions innovAntes de simulti nication tion, de planification et de super-.
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Confiture d Automne. CO. CS. Il pleut? Jait froid-. KAKS Vite. Un tlhÃ© bien | haud, das biserits et deÅ¿. Cat de Saisen!! Confiture du latin. A dÃ©guster entre coprains!
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Frequently Asked Questions for FreeBSD 10.X and 11.X 

2012, 2013, 2014, 2015, 2016, 2017, 2018 The FreeBSD Documentation Project ... OF SUBSTITUTE GOODS OR SERVICES; LOSS OF USE, DATA, OR PROFITS; ..... be able to analyze, debug, and report problems. .... For example, article.pdf, book.html , and so on.
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20 x 25 cm. (1 

While holding the main #2 flap vertically, pull your main closing loop up vertically with a pull up cord threaded. The top of the main closing loop needs to fall ...
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Confiture d Automne. CO. CS. Il pleut? Jait froid-. KAKS Vite. Un tlhé bien | haud, das biserits et deſ. Cat de Saisen!! Confiture du latin. A déguster entre coprains!
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w;)flanty described aboÂ¥~ when Ihe unit i, c ~rri"d or ",ipped. pr-~p.ajd. to a SHARP CONSUMER FACTORvSERVICE CENTER â€¢. 1 tog.elher wilh ..... fin t nIA~p.
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