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LINEAR PROGRAMMING

Decision Variables :
X1, X2 = RERESZD'NRE
(FE. A% D, TERBES)
Objective Function ( B#x )
Max Z = cix1 + CaXz

Min Z = cix1 + C2X2
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DEPENDENT & INDEPENDENT @ DEPENDENT & INDEPE-

NDENT RANDOM VARIABLES

RANDOM VARIABLES

(cont)

1. Independence Test
Two RVs X and Y are independent if A2 (REE)
P(X,Y)=P(X)-P(Y)for all X,Y var(x) = E(x?) 7 [F00])
EFRE—HT I - Dependent

2. Expected Value Rules ( 2 AR )

FOEMIL ( FEMILERMER ) ¢

E(A+B)=E(A)+E(B)

E(aX+bY)=aE(X)+bE(Y)

3. Variance Rules ( AZ AR )

o 3WSLEY S AT E AR D

Var (A + B) = Var(A) + Var (B)

X Dependent B RSB #246 40

4. New Random Variable ( & $3% & )

B
T =X+ Y
T=-X-Y

T = min (X,Y)

T = max (X,Y)

S —RERIE

1. Draw probability tree

2. Build distribution of T

3. Compute E(T)

4. Compute Var(T)

5. Expected Value Formula ( BE(# )
E(X) = % x * p(x)

6. Variance Formulas ( Bifh A= )
FEA(ENL)

Var(X) = 3 [x - E(X)]1"2 * p(x)
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