CONTINUOUS
PROBABILITY



Normal Distribution Review

Normal Distribution or Gaussian Distribution
Characterised by its mean and standard deviation

Today we will implement PDF of the Gaussian

expressed as

flx,u, o) = : E_%%ﬁ




Calculating Mean

lnan1sladWendn mean()
mean(x) = wiAaAgzaIaNIgNYNEIlwENING X
mean(x,’r’) = niAuadszasanIBnlunanibeani

mean(x,’c’) = wiAafeasandnlwuaimeani

SPRERR
X =[12345]
mean(X) = 3

x=[111;222;333]
mean(X,’r’) = ¢

mean(x,’c’) = ¢



Calculating Standard Deviation

Tnensldweriau stdev()

stdev(x) = w1 s.d. asdandnynmzaaaning x
stdev(x, ‘r’) = w1 s.d. zasanndnfieglunaniieaniu
stdev(x, ‘c’) = w1 s.d. zasann@ndiogluuniifieaiy
e x =[111;222; 33 3]

stdev(x) = 0.866

stdev(x,'r’) =[1 1 1]

stdev(x,’c’) = [0; O; O]



Calculating Variance
=

1 For univariate

Variance = s.d.*2

-1 For multivariate

It is called covariance

Can be calculated using cov() function.



Load /save variables to a file

l51E NI UBANAAILUSNss NS ALY e ld lwn1sA e Lk
AWIABFAIYAH

save(‘filename.sod’, ‘variablel’, ‘variable?’,...)

wiAgInwsaIN1saa1wAsnUsngnian lluwlnadneswaae A de

load(‘filename.sod’)

SOD = Scilab Open Data



Calculating a probability of a sample

- belonging to some distribution

0 lémaeensuszannsiignasteann distribution wuan
T Y11 meadn 2895288719 WA
7 w1 s.d. & variance zasmagnanaivu

O Walasianaeena isansanianawaslunfniad19nike 1azgn
guanain distribution wuls lagldilsddu pdf zav
distribution %



