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Expectation and Variance of a CRV
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and GLX a real valued functionof XThen
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This is the random variable that describes the

game of choosing a random real maker mtuenterval
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We say that X is normally distributed
with mean µ ad u corace or sometimes've

write X Nlu or if X has pdf gmenby
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The pdf is a bell shaped function sypek
around ee
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The normal distribution is the most important
commonly occouring distribution mall of probability

manynatural penomena are unfairly distributed
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