Histogram of normally distributed random numbers with different number of bins

m:=2 N := 1000
MW
s =25 AI,?N:: rnorm(N, m,s)
M1:=5 Mo = roor(\/N)
hy:= histogram(M 1, R) hp:= histogram(Mz, R)
k1:=0.Mq- 1 ko:=0.Mp- 1
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Matching the histogram to the pdf:

H, :=pnormah ,ms¢
MKy P e 2|<210 m, ¢

ho::H0
ki=1.Mp- 2
hk.: Hk- Hk_1

pnorm returns the cdf

convert to pdf
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Quantile-Quantile plots

N:=30

R:= rnorm(N,m,s)

o= sort(R)

mean(R) = 1.588

var(R) = 5.148
ji=1.N
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Using the wrong distribution:

N := 1000

R:= rexp(N, m)
S:=sort(R)
mean(R) = 0.492
var(R) = 0.26
ji=1.N
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Parameter estimation

=1
s:=2
Nnorm := 50 Neg = 50
Rnorm = rnorm( Nnorm, M, S) Rexp = rc-xp?\le(p , Iig
mean(Rnorm) = 3441 mean(Reg) = 0.124

These should be equal

/ vari Rnormi =1818 ,/vari Re(pi = 0116



Q

2 . .
c test for exponential di

stribution
n:=50 | =1
X = rexp(n,l ) Xg = sort(X)
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From table A.6:

Csq 0.01 6:= 168

Csq 0.05 6:= 126



M3 := 100
hz:= histogram(M 3, R)

k3:=0.M3- 1
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