|2/Ié
“orMuL D iS‘L‘I’BM{i 0/)

X~ WM, o) ons Xis Gassian (u0)

?
(1'/“)1 /;—Ji{#)
202

i
)Cx /‘1) = Aot @ . qeﬂer\al M, o~
P(z) = :

-2 " o M0
Vo
Z~WNlo1) | R (zi=z) /F\

S'{‘amb(al‘(?( o =|
" u _(/l/! M@{*C(/\D(ﬂf (7{
= QD(Z) = J € du normal  CDF

-0

FACTS: o rﬂ“’"d* =) = @(v)
Yoo _ %4
o £[ZT1=m=0 i-e. Sw@ dx =0

- L. A
© Ver[2Z1 =0 =1 wse TBP __ _— u=x,y'= xe

° gu/l/aose Z"’W/O//)) O”O, M are Cong/‘an/‘.
Coppse X = Tt Ten X~ N, %)

(/\D XNM///"m“), Z-= L;;
T Z = W [0.1).

@(’%"

PL R(x) = Plerd = Plozose] = P[zc——(_?
‘Fx £ Fx @(Zﬂ) = ‘CF[’_'“J =;,€"’ |




A
Say X~ M(-3,4). Fid Plx>-1.71

X=22-3 for Z~MNM(0,1).

E xamale:
Selutoa:  Waite
Plxz-127 = P[22-3>-17] (546 X =22-3)

= P(z> ‘/zfg} (solve R Z |

P[22 0.6S] _—

oc PLz=065]170

{\_/
|- P(z<0o6s] = I- @(0.45)

& |-02Y R |0.26

]

2/1%
E)(am’,o/e? ga:’ P[’QS Z < *017= 2/3. Find a.
Soldion: Platzsval=§(e)-B(a)
(M general Pla<x<b]=F (6)-F(a )) /
Know: @(—a = (*q)

~D 6[‘7/—{1’@/0/) = 2/3 ~> 2P(a)-1 = %7

D Gla)=% ~> a=3(%) 7|07




éu/oﬁoSE Amerrwm lﬂosheféqé( /o(q;crs Lle-‘ybfc

E)Qaw!,o/e‘
Rlows M(F\, 6.25)~ H
"7 ) OF fuwe 2 € whet % 2652

=B

Lﬁ) W‘Aq‘l‘ a/o over t{
625 H=25Z+7

2

églu‘[ﬁvnl M=+, =25 b 5" =

€2" =24 want PCH> 217

(a)

~p Pl2.52<7> 211
~o pPlz>ZFT —» P[2 >120] ~> |-P[2 ¢ 12q]

"@/1.20) B(z)=Plz<2]= R (#)

Sa PH>2Y] =
=~ |- 0%y
A~ |ILST
P[H>72 AvD H272]
(b) PlH>2z2|H>72] = P[H> 72]
_ PL#>74 Pl2asz+21 >77]
PlH> 72] Pl2s2+71 > 72 )
~D M ~D | — P2 <24] &iw]-P[zsz.wj
P[Z2204] |=P[R o] )-plzeov]

LR o )3 A




Revieewo o+ 05-8 Qé(s))/ o pur/por } CDF o e f T

R 2 o Unif(o,1] ete.
:\A\;/}t\:i : :n«r{iﬁ‘{'f“/’*”? OMEX//’AJ g(reo/ﬂ) 'Px
0S- 3 Qé“’) (Q(gﬁ ‘Px ~b ‘10\/> 2
%7(2_,) 0£x £2
Have —PX = % 5 e(lc \A)a/"/' ‘Fxl A
_ 2
galu‘l‘.‘an: Y = ﬁ/X) - X
— x
bt B RGd= | Rl
e
= g%uh—u)a{« 0¢x =1
x o
3 3
o Q- ) e g = (e

F () = §x*(3-%)
vc.(ia( 5/C

\ :
2. Def ot ¢DF 2 (OHW’}‘_/ ch;ﬁo Mc reasns,

F(x) = Plx*sx] =Plx«dx] = K=
D E(RI(3-AR) = A (3R]

3. Gel ek B, by Ln

o oA Ltz «\(\I) =2 _2ZJx

- Py fpn - (4 T —_— - z
‘fr 0’7( F;/y) d)( Y > "] 'S
0 Y €O / 0442(;41

b= G2 oenad o

€ 'py x) = CI e S50



F(x) = P[)("(]

= g?x(u/o{w
Plaexet]
b \
TS Fre (e = BGs)- At
XNMQ:'FEO;S:I :
| o

s Rkt
p = % Vs xelesT o [ Betx = 1T pnbablhy
X



