Example : if we know
1- Write the pdf of x
2- mgf of x

1 f(x)= ——
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2- M(t) = e( 3t

x~N(3,4):
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Example : if we know M(t)=¢
Write the pdf of x

x~N(34)
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, is the pdf of x
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O Lle P(-0.92 < X £6.92) 2 X ~ N(3,4) ) <le 1312 JUa
N(1.96)=0.975

-0.92-3_x-3 _6.92-3

P(-092<X<692)= P(—S : :

)= P(-1.96<Z< 1.96)
= N(1.96)-N(-1.96)= N(1.96) - [1-N(1.96)]

= 0.975-1+0.975=0.95
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Jlle P(X>9) 2 X~ N(1,16) o) Sxle 13 1 Jla
N(2)=0.9772

P(Xx29)=1-P(x< 9) = 1-P(Xt <20
=1- PZ<2)
=1- N(2)

=1- 0.9772

=0.0228



