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Phaân phoái chuaån
Phaân phoái nhò thöùc
Phaân phoái Poisson

Ñònh nghóa (Normal Distribution)

Bnn X coù phaân phoái chuaån, ñöôïc kí hieäu X ∼ N(µ;σ2), coù haøm mñxs
f(x, µ, σ) = 1

σ
√
2πe

− (x−µ)2

2σ2

1 X(Ω) = R
2 ModX = EX = µ

3 VarX = σ2
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Ñoà thò haøm f(x,4,1)
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Ñònh nghóa (Standard Normal Distribution)
Tröôøng hôïp µ = 0, σ = 1 ta ñöôïc X ∼ N(0; 1). Khi ñoù X coù phaân phoái
chuaån chuaån taéc vôùi haøm mñxs f(x) = 1√

2πe
− x2
2 (Haøm Gauss)
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Ñoà thò cuûa haøm Gauss
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Haøm ϕ(x) =
x∫
0
f(t)dt (Haøm Laplace). Ñoà thò cuûa haøm Laplace
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