Question #12776

DISCUSS ANY ONE CONTINUOUS PROBABILITY DISTRIBUTION.
Solution.
Here we will discuss normal distribution N(u,c?). The distribution density func-
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has standard normal distribution N(0,1). The normal random X variable with
‘big’ probability takes values near p. For instance, P(|X — pu| > 30) ~ 0.0027.

tion is f(x) =
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