i Gaussian (normal) r.v.

= In many situations in man-made and natural
phenomena one deals with a r.v. X that consists of a
large sum of “small” r.v.’s
s Exact PDF becomes complex and unwieldy

= Under fairly general conditions, as the number of
components becomes large (CLT), the CDF
approaches that of the normal r.v.

~(x=m)’
fr (%)= 1 e 4’2 —00 < X <0

o2

BEEX — ECE 5605, Virginia Tech
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Gaussian (normal) r.v. - PDF

PDF for N(3,2) r.v.
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the “bell-shaped” curve
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Gaussian (normal) r.v. - CDF

X S m

j e
O 272' o ﬂCOV Sam
| (x— my _t/
LT
27

—00

cb(xamj where ®(x) £ —

F

CDF for M0,1) r.v.

“standard normal”
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i Q-function

used by EE as error probability

S0 %y
@ \/7 I probability of the “tail”
0(0)=0.5
O(-x)=1-®(-x)=1-0(x)
PN Q(-x)
v QU

BEEX — ECE 5605, Virginia Tech




i Gaussian (normal) r.v.

= Plays an important role in communication
systems, where transmission of signals is
subject to noise

s Noise resulting from the thermal motion of
electrons, can — from physical principles — be
shown to have a Gaussian PDF

BEEX — ECE 5605, Virginia Tech
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iEx

= A communication system accepts a positive voltage
V as input and outputs a voltage Y=o V+N, where
a=102and N is ~N(0,2). Find V>P[Y<0]=10-°

P|Y <0|=P|aV +N <0|=P|N <-aV]
VAN _q)(—an_Q(an _10-
N0 @ /| Table

\Y4
A 2 47535

O

vV

| \ v =4.753522950.6
R R R a

BEEX — ECE 5605, Virginia Tech 27
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i Functions of a r.v. V] F
. . O
s XIS a random variable X

= g(x) is a real-valued function defined on the
real line

m Y=g(X), I.e. for every X=x, evaluate g(x)=y
and assignitto Y g
= Y Is also a random variable IS
Y ——
= Find CDF and PDF of Y y R

ultimately probabilities are induced by the underlying experiment

BEEX — ECE 5605, Virginia Tech 2
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i Induced probability

equivalent events

P[YeC]=P|g(X)eC|=P[X eB]=P[¢ € 4]

useful events:

.

B

{ g(X)= yk} is used to find the magnitude of a jump in the CDF

{g (X ) < y} is used to directly find the CDF

{y <g(X)<y-+h} is useful in finding the PDF

g
Sy

BEEX — ECE 5605, Virginia Tech




i Ex 3.23 alinear function Y=aX+b a#0

F
J
-
fy(y)=diyf” ()
fy ()=

BEEX — ECE 5605, Virginia Tech

a>0

a<(

L (y)=P|Y<y|=PlaX+b<y|=PlaX < y-b]

y—bj a>0
a

<
I—P}(y_bj a<0

a
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i Ex 3.24 linear function of Gaussian r.v.

y

/fy()

X

fY(J’)

|| —

1

=aX+b a#0
b
fX(y j
a| "\ a
1 ~(x-m)’
[y (% Vo

= e
O~N2T7T

| y—b—am%aa)z

ac| 2z

2

— 0 < X <00

linear function of a Gaussian r.v. is also a Gaussian r.v.

BEEX — ECE 5605, Virginia Tech



i EX 3.25 square law device
Y =X°

F,(y)=P[Y <y]= P_

—\/y7<X<

Iy (J’)

V-

<y

P )

LA )= o

'fX(ﬁ) 7 (-

(
b

] g
)

BEEX — ECE 5605, Virginia Tech
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i from Ex 3.26

y

Yo = g(x) < X5 X
X / \ produces 2 terms in PDF

(W) fe(—p)
fr(v)= NN

BEEX — ECE 5605, Virginia Tech



i Redo Ex 3.27

fory<0: y=x" hasno solutions = f, (y)=0 —
fory>0: y=x’ has two solutions: x, = \/; , X, = —\/;

| dy/ _
dx_zx

\_/ _fX(x)_ :_fX(x)_ +_fX(x)_
fY(y)_Zk: ‘a’%x I 2x] Jow L 2x] s

| _x=xk

_fx(ﬁ)jx(—ﬁ) ()
_ 2.y 2.y g

BEEX — ECE 5605, Virginia Tech
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i Nonlinear function Y=g(X)
P[Cy]zp[

equivalent events ﬂ induce equal probabilities

Sy () av] = S () |dx, |+ f ()| ey |+ £ () ]y

BEEX — ECE 5605, Virginia Tech

B, ]

fx (%)

Y

dx
RG]
_
YT

function of y

x:xk
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i Ex 3.28
X~U(O,27z]

Y =cos(X)

@YZCOS(X) ’

fory<—lory>1: nosol’

fY(J’):O
for —-1<y<1:

Xy =cos” (y);x, =2z —cos () -0

dy
dx

= —sin(xo) = —sin {COS_1 (y)}

x=x0

BEEX — ECE 5605, Virginia Tech
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i Y =cos(X)
1

X~U(0,27] > f (X)ZE u(x)—u(x—Zﬂ)]

fX(x) 1
fr )= =
) Zk: ‘d%x Y e PN S
| —XZ.Xk j _1<y<1
1 sin(»)
FY(y):§+ _ for —-1<y<1

Y has the arcsine distribution
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