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On the subject of Normal RV generation and PDF/CDEF plots.

1) Generate three random variables: X1~N(0, 1), X2~N(2, 3), and X3 = X1 + X2 using the
method explained in class.

a) Plot the corresponding PDFs for X1, X2, and X3 on the same figure. Also include the
analytical curves (plotted using Markers) on the same figure. Provide the proper labeling on
the x and y axes.

b) Plot the corresponding CDFs for X1, X2, and X3 on the same figure. Also include the
analytical curves (plotted using Markers) on the same figure. Provide the proper labeling on
the x and y axes. For these CDF plots, use the logarithmic scale for the y-axis (i.e. use
semilogy() as opposed to plot()).

c) Same as part b — but the plots are to be done on a normal probability paper (scale) as
explained in class.

d) Let Y1 and Y2 be the lognormal RVs corresponding to X1 and X2. Plot the PDFs for Y1
and Y2. Again include the analytical curves (plotted using Markers) on the same figure.

e) Plot the corresponding CDFs for Y1 and Y2 using the logarithmic y and x axes.
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