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8.2. Random Number Transformations

Prepare definition of "probability density function" PDF p(x)
p(x) defines relative likelihood to pick x in a sample

(can be also used to define likelihood of range using integral)

é‘“(f( ULD 37 Iwr ée /fuu!l’f&-s-[ e X ((? 5 !
[ /
({\) : LQG Oé 7, £ !/w* 7
(;\Irﬁ).‘ A/f) Muqahﬁ—qgé’am (] /fﬁ 44 : f; ﬂ/_u:ﬁj
ﬁgéal;'&}, @ubfjr//zv ﬁw Aew fﬁf/

.\ J\/’ ) olx =
/ s /[/Mwa:@ﬁ%a AW 7 OOMLU f:f;/e/vn/ n
(é)([a),,)(/"‘Q,"
F((M r,i} H({Aé/ O&fufé/ﬁm Aﬁu /)[4//‘" "'"

[pbede =1
0



| 82 foD@WM /72/0{ o[Z/ﬁ/ &&JA/JHA@
e / & dﬁa}'& ) A«/@q

ek pl) ke POF - ol plc)dx
ﬂgyﬂifﬂté’ﬁ’!ﬁ?ﬂi/}(/m&

/Voﬂmdé/h%bw.' 4 J\f [()ﬁb( fpf()cé(
Ky

!O(J() 5 a (o;»o(qchéﬁ/ d,eomﬁ//

Lok x- Xﬁ/) ée a wwotlﬁﬁww fQ«(/M

A\Afﬂ/?
Fu)dx_ 09[,\//}/))/ /%/:f/y)aé/

Ler[ Ul ﬂzlwz MM/: éq. d;/JA» f[{)::4:>
jf(7) - /%)'(“/ 3 illouF /onro/\W/ad?
z&~>O-: WC()/ o éﬁ
W e
F(/)“F()ﬁ)‘-“ f)/a{)/ X=X
¥

/0
= [N )y




e

‘ F(/) = ® h))//X)*‘-‘/é‘/’/x)

Fois tndee iabegal [ Shesboslchr )
s jm/@ﬁft’ bogihe oF F /&éwke[«@u&/b«)

Gacple: Wb vl ecponanhilyy  clishibhd iy







g.Lh. ﬂa-](’(kw /‘/&ﬂwo{ @

Wk 30 F () causel be coupuked €
(/{J'e Waqo(/‘mﬂl' D(\/y) > l\/)
[ phodk= fdy)

Wy) = Fly) + fﬂ@’)dy- K- Xo
%=peid g p:&)a& = Ny)oé/

Will X, 6@/4) f’qwaﬂ/ Aish

T f?‘/%(,') s o@g/x dace. ™
POF %)



®

/l/exdlt CZ(,OOI? eq. dish PNV x /6 [O/ f()/)j
Fox"elly) acaph (pol & )
; ;

(')
0 x> 6ly)  rjech ’
SQC? X0) ?7 X /X;]'fff)
JG? Xo! /@4\- le) ~ X:@ Xfré)

)f/“F"‘(x) o dih acch L))

Cood waagorouts Fp)e G
| | { ok //‘/’)/m) ‘?o

Ma,)awzumr s a )/:%,,/‘ '@//w —

FVHM = 2 ao

F// = QG a@%; / /E”) tc






’ (ox - Muller A’@"”“‘W’ Gausav PDF @
ply plo) deod, = P )Ll ) cly e

= | iy
g 49[/»/

D 1 / eyl

C[‘“W (2 (MX4 Los (?77)( > ‘
/2 ':W S’W/Zﬂxz CZO@A//:

‘ 2 L= =72 g = 5= 6>(/’( Y//zytJ
| T T ) \/(
= \7/'w/1 (Zﬂxz )“>)g"afcv?/)$’)




