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Lecture 2 § 2. 2
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For any 𝑦 indicator of event 𝑥𝑖
<𝑦, has Bernouli [bəˈnjuːlɪ] 
distribution with p –
parameter: p = P(𝑥𝑖<𝑦) = F(𝑦),  
r.v.  𝐼 (𝑥𝑖<𝑦 )  B(F(y)) , 

Lecture 2 § 3.
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Remark:
With increasing 
sample volume took 
from General 
Population, empirical 
distribution function 
tends in probability 
to unknown the same 
distribution for ∀𝑦∈𝑅
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See: Teams
“Practical manual.pdf”

pp. 16-21

Correspondent MatLab functions:
mean, median
modal - the most frequently value 
(existing depends on ML version)
var – variance , std – standard deviation
moment
skewness, kurtosis
histogram
histfit – histogram and density function of standard Normal
distribution,   density function is built  with effective parameters
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Kurtosis indicates how much data resides in the tails

A large kurtosis – heavy data tails !
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The kurtosis for a standard normal 
distribution is three!

The skewness for a normal 
distribution is zero!

SkewnessKurtosis.m - script, 
corresponding to  this plot. If you need, you can use   Debug step by step!
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