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% distiloution .
th {ol&;)iv\ﬁ&a ' i‘[‘{ow o} e % dishwiboted randowm  qpnokle
for ous puposss :

Lt Z,,2,,.,Z, be ‘ndependent Stondard normaQ r.v.s.
Define:

X= Z‘z-t 27_2-* e zrz
We soy that X has the X*distwbubion aw/
freedlom ((ooraw\deé

We wwle :

Exampla. Lk X~ 0 (d§:5).
find  TP[1.445 ¢ X €1283) -7
—: P x¢a.8] - P xgam5) -
- £, (12.83) - F (4.4%5)
(% Tokles: 0436~ 0.05 - 045
P R: pduisg (a8 df-5) - pelisq (4445, d§-5)
= 0.92504¢8




