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Three types of Continuous R.V.

General and
~ Sampling Dist. — Normal and Standard Normal

Conti. < General Dist.  Rectangular, Exponential,
R.V. Gamma, Erlang, Weibull
Rayleigh, Lognormal, Beta

\_ Sampling Dist. __ Chi-Square (x2), T, F

e Distinguish 3 types of continuous distributions.
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Normal Dist.

X ~ normal(u, 02),0r X ~ N(u, 0?)

2mo
w=31415...,e=2.7182...,—c0o < u < o0,0 > 0.
J(x) f(x)
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Moments of Normal Dist.
f(x)

~0:0%
432

A ,LL o Median ~ Mode  Variance  Skewness  Kurtosis
1 0 05 0 0 0 0.25 0 3
2 0 1 0 0 0 1 0 3
30 2 0 0 0 4 0 3
4 -1 1 -1 -1 -1 1 0 3
5 0 1 0 0 0 1 0 3
6 1 1 1 1 0 3

e The first 4 moments are ...
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Area Under N(0,1)
Q‘(Z) \ A
B P(z) ) o B2 7,
e P(1<Z<1)=d() — d(—1) ~ 0.6827

e P(-2<Z<2)=®Q2) — d(—2) ~ 0.9545
o P(-3<Z<3)=d(@3) — d(—3) ~0.9973

e lllustrate ®(z) and z,
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- 120 —>
(a)
o FE{REREE Motorola 128 60

e P(X >USLZ X < LSL|u = o) = 0.002 x 107%;10.002 ppm ;
[—BEEERDE 0.002 BRER]

e P(X >USLZ X < LSL|u = o)3.4 x 107% 3.4 ppm;
[—E8EERPE 34 BFRRHE]
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BROKER (X EFB)

/ A) \
X _
B T
e X Chart ucl=p+kog [-----mmoommm- aREER LR
e UCL .
o CCL el =muo .
o L LCL=pg —kog [---====--===--------o-o-
— t
X

e Two Types of Errors
ucy

HO n = Ko (gzif{-l—-E'%) LCL""

Hi: o # no (BERE)
e Distinguish (Type | error, @) and (Type Il error, §)
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