
UHFDS Normal Distribution
M -- mean

0 = SD

02 = Variance

✗ ~ Nlm, 02)
- i:÷ /Central Limit Theorem

f-✗ (a) = ¥-2M e '

d Xi -

\ and Sn = § Xi , distribution of SnjM#

§ = standard normal Cdf
also Sn ~ N(nµ , 02h) .

Cool Properties ¥ ~ N (Q1) \ if you sample from any arbitrary distr.

• f- (Mtu) = f- (M-N) will be approximately normal . /
PDF symmetric w/ µ in center \ - - - - / \
✗- NCMx , 0×2 ) , Y- N (my , of)
• ✗ +Y ~ N (Mx + My , 0×2 & of) if X, Y independent.




