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By the fundamental theorem of calculus

Hdt fix
antidenvalheof f Ex

We call FCx the cumulate distribution

fuchry of X Ffa PCXEa fIfcx dx

We have Pca Xc b Fcb Fca

Ix Suppose
the Qf of X rs gnenby

F X go
for xe e

Yz txt'T for i EXEO

I thx I fer o Ex c 1

for XVI

PHEW hit 8

P X o I PCX.co
i PCO y Yz



Edo is i i

what is the pdf
f 4 IF SEEIE tax to

1 HR for G L X C l

f fan
M x I

at
Meanandvarenceof

a Continuous Random Variable

In the continuous geffrug we can also compute

the mean and variance of
a CRV X
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The variance is
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Normal Distribution
The normal distribution B one of the

most commonly used distributions
The normal

distribution B likely very familiar already
to many ofyou

If an Experiment B repeated many times then

the overages of the repetitions
tend to hone a normal

distribution
we will talk about this more precisely m chapters

but what we mean res that averages of
similar RV's tend to a normal distribution

Central lomt theorem

The normal doshobutroe
has a p d f green by
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where M and o are parameters
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In particular if X is normal with parameters

u O we wrote X N ie E then
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Smee dowfferert values of en o g ne d that
normal distributions it is inconvenient to have tables

for everything Thus we want to standardize

to a particular one

Df The standard noneal
distributor B

Z Nco 1

We denote the calf by
OIG PEE a

these are the Z scores you look

up on tables

Fortunately given a normal
random

variable X Nfa or the random

variate
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is the standard normal random war
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and so if we want to know PCX Ex then
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