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Standard Normal Distribution

.

We say that a random variable Z has the

standard normal distribution

if its probability density fhim equals
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The Cdf of 2 is :
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No analytic form! ⇒ standard Normal Tables

or R .
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Normal Distribution .

We can completely specify any normal distribution by its
mean and its variance (or standard deviation ) .
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which means that X can be written as a linear transform
of a standard normal 2
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We can check :
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