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4.6 Gaussian Random Variables
Definition
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4.6 Gaussian Random Variables
Definition
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4.6 Gaussian Random Variables
Theorem
If                                                         , and                             , where                    , then 

, where     
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4.6 Gaussian Random Variables
Definition: Standard Normal Random
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4.6 Gaussian Random Variables
Standard Normal Random

CDF of the standard normal: The CDF of the standard normal distribution is 
denoted by the     function.
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4.6 Gaussian Random Variables
Standard Normal Random
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4.6 Gaussian Random Variables
properties of the      function

1)

2)

3)

4)
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Suppose that                                 . Then:

4.6 Gaussian Random Variables
Properties

So, the probability that a Gaussian
random variable takes a value
within 1 standard deviation from
its mean is 0.6827.

The probability that a Gaussian
random variable takes a value
within 3 standard deviations from
its mean is 0.9973.
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4.6 Gaussian Random Variables
Complementary CDF
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4.6 Gaussian Random Variables
Example 4.6.1

Let
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4.6 Gaussian Random Variables
Example 4.6.2
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4.6 Gaussian Random Variables
Example 4.6.2
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Selected Problems

4.2.1, 4.2.2,4.2.4, 4.3.1, 4.3.2, 4.3.5, 4.3.6, 4.4.1 - 4.4.8, 4.5.1 – 4.5.13, 
4.6.1 – 4.6.7, 6.6.9, 4.6.11,   


