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�_Z�X=[ VWf_O V l�XEr � laO\^e^sM O\Z�` x�Z�Ocy{S O V Z�O\SkxAX=[ y{L VWf

Z�`c]_^ O�Tc`n[ `nS.VIp�� fkO�V�LsM VWfA` ]6Z�XulaObl6Le^vL V�� VWf_O�V�`gr_O�T;VW^ �

¢ x�Z
Ocy~M�y{Lv^e^ 0�L �=` Z�`nx laOi^v^NM��

� @�H )+�£Dz@=< � �£S Vgf�LsM `gr�]m`nZ�Lv[ `nSuV � 0=`;V�VgLeS10 O Z `nx laO\^e^
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Z�`nx laOi^v^�LsM MgOi[ ` ����
	 ¡ p ��Xk�ny�`2f_Oc��` O�l_LvSAX=[ LvO\^�[ X�xU`n^ p

�%� � xU`nSAX�V�` VWfU` S�Qk[ lm`nZhXiP�Z�`nx laO\^e^NM LeS � xkZ�Ocy~Mnp
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Obl6Le^vL V�� VWf_O�V O\^!^s`IObM�V 	 x�Z�Ocy~M y{Le^v^ 0�L ��` Z�`nx laOi^v^NMIp
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7 �?X=LsM�M
X=S ]_Z X\laO�l_Lv^eL V�� xkLNM�VWZ�Lsl6Q�VWLsX=S LsM O 0=X�X�x [ X�xU`n^\P X.Z

VWfA` S�Qk[ lm`nZ�XiP�Z�O\Z�` `;��`nS.V
M�VWf_O�V X TcTnQ�Z�LeS O M�]m`cTnL � T

VWLe[ `hX=Z M
]aObTc`up

7 8 �}X=LNM�M�X=S x�LsM VWZ�Lsl6Q VWLYX=S f_ObM�O ]aO\Z�O\[ `;V�`nZ�� y{fkLsT f LNM

VWfA` Oc��`nZ�O 0.`dZ�O�V�`hXiP VWfU`h`;��`nS.V
Mnp

7 q?r6O\[ ]6^s`ut 6 Q�[ l�`nZ�XiP�O�TcTnLexU`nS.V
M O�V O ]6O\ZzVgLsTnQk^vO\ZhLvS 4

V�`nZoM
`cT;VgLsX=S xkQkZ�LeS10 O [ X=S.VWf �_S�Qk[ lm`nZ�XiPj`nZ�Z�X=ZoM�[ OixU`

l � O V���]6LNM�V LeS V���]6LeS10 O ]aO 0.`u�wVWfA` S�Q�[ l�`nZ XiP TIO\ZoM

`nSuV�`nZ�LeS10 O ]aO\Z ��LvS 0 ^sX�V�LeS O � [ LeS�Q V�` ]m`nZ�LYX�x � J�� ���

7 � LNM O �}X=LNM
M
X=S Z
OiSkxUX.[ �uOiZ�LvO�l_^Y` L P L V�f_ObM{O �}X=LNM
M
X=S
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7 �RP � f_O M O �?X=LsM�M
X=S x�LsM VWZ�Lsl6Q VWLYX=S y{L VWf ]aO\Z�O\[ `;V�`nZ �j�

VWfA`nS � � � ¡ � � O\Skx � � � ¡ � � p

7 |~fA` �}X=LNM
M
X=S VgO�l6^s`{O�V VWfU`�`nS�x X=S VWfU`~l�X�X � 0�L ��`�M&VWfU`

Tup x p PopjXiP �}X=LNM�M�X=S x�LsM VWZ�Lsl6Q VWLYX=S PKX=Z�xkL���`nZ�`nS.V � p

� �



�}'?) 3 ��� #!) � 1R3_5
0.

0
0.

15
0.

30

Poisson prob. hist. with lambda=0.5

0.
0

0.
15

0.
30

Poisson prob. hist. with lambda=1

0.
0

0.
15

0.
30

Poisson prob. hist. with lambda=3.5

0.
0

0.
15

0.
30

Poisson prob. hist. with lambda=20

� '?-/5b5 '*$ � � �&,i' � - ) # �\-4'?$ ' � � - $w'?) - #!1 � - 5
�i,.- �

0����\-R'*$

8 ��LeSUX.[ L Oi^ � ��� " ¡ x�LsM VWZ�Lsl6Q VWLYX=S P X.Z{O ^ OiZ 0.` � O\Skx M�[ O\^e^

" TIO\S lm` Ob]k]6Z�XErkLv[ O V�`nx l � O �}X=LNM
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0=X�`�M X � p |~fU` `gr�VWZ�O VWLv[ ` fU` M�^Y`c`c]UM LvS LsM 0�L ��`nS l � VWfU`

Z�O\S�xUX=[ �uOiZ�LvO�l_^Y` 	 �_y{f�LYT;f LsM�x�LsM VWZ�LYl_Q�V�`nx Q�SkL P X=Z�[ ^�� X=S

VWfU`dLeS.V�`nZF�\O\^j� ¥ [ LvS!� ¤ � [ LvS ¡ p

7 � f_O�V
� M VWfU`�]6Z�Xul6O�l6Le^vL V�� VWf_O V f�LsM `gr�VWZ
OhM�^s`c`c]6LeS10 VgLe[ `

LNM ^s`�M
M�VWfkO\S � [ LvS �

7 � f_O�V
� M VWfU`�]6Z�Xul6O�l6Le^vL V�� VWf_O V f�LsM `gr�VWZ
OhM�^s`c`c]6LeS10 VgLe[ `

LNM ^s`�M
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7 8 SAX=Z�[ O\^�x�LsM VWZ�LYl_Q�VWLYX.S fkObM Vzy
X ]aO\Z�O\[ `;V�`nZoM�[ `IO\S �

OiSkx �uO\Z�LvO\SUTc`�� � p

7 8 SAX=Z�[ O\^ xkLNM VgZ�Lsl6Q VgLsX=S y{L VWf [ `IO\S � O\Skx �uO\Z�LvO\SUTc`

� � LNM xA`nSUX�V�`nx l � � � � ��� � ¡ O\Skx f_ObM ] p x p P � � � ¡ �
�

��� �	� `gr�]!�
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7 
 ObM�VWfU`hTn^ O M
M�LYT�l�`n^e^ 4 M�f_O�]m`up

7 ��X=Z�[ M VWfU` laO MWLNM�XiP*VWfU` `n[ ]_LvZ�LsTIO\^ Z�Q�^Y`up

7 ��M�`nx V�X O�]k]_Z�XEr_Le[ O�V�`�[ O\S � Z�`IO\^ 4z^vL P `d�uOiZ�LvO�l_^Y`�Mnp
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7 8 Z
OiSkxUX.[ �uOiZ�LvO�l_^Y`�� fkObM2O M�VgO\S�x_O\Z�x SUX=Z�[ Oi^�x�LsM VWZ�L 4

l_Q�VWLsX=S L PjL V�LsM�xkLNM�VWZ�LYl_Q�V�`nx SUX.Z�[ O\^v^�� y{L Vgf � � ¥ O\S�x

� � ¤ p

7 ��O\^eQU`�M�XiP�� TcX=Z�Z�`�M
]�X=S�x V�X fUXIy [ O\S � M�VgO\S�x_O\Z�x xA`54

�UL O VgLsX=S�M�Ocy�O�� P4Z�X=[ VWfU`d[ `IO\S VWfA` � O\Z�`up

7 8 S � SUX.Z�[ O\^v^�� x�LsM VWZ�Lsl6Q V�`nx Z�O\S�xUX=[ �uO\Z�LvO�l6^s` TIO\S l�`

VWZ�O\S�M�PKX=Z�[ `nx V�X VWfU`�M�VgO\S�x_O\Z�x SUX=Z�[ Oi^UQ�MWLeS10hVWfkLNM LexU`IO

X�P �ofUXIy [ OiS � �k� PRZ�X=[ VWfU`d[ `IO\S LsM L V�� �

7 ��X=Z � � � � � ��� � ¡ ��y�`�TIO\S VWZ�O\SAM�P X.Z�[ � LeS.V�X M�VgO\S 4

xkO\Z�xkL��n`nx M�TcX=Z�`�M ��� 4£M
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SA`c`nx V�X `;�uO\^eQ_O�V�` � �� �
� � � � `grU]��
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7 � Q�V VgfA`nZ�`�LNM2SAX�Tn^sX\M
`nx 4 P X.Z�[ M�X.^vQ VgLsX=S V�X�VWfU`�LvSuV�` 0�Z
Oi^ �

7 6~Qk[ `nZ�LsTIO\^ALvS.V�` 0�Z�O�VWLsX=S [ `;VgfAX�x�M&[ QAM V lm`�QAM
`nx LvS X=Z 4

xA`nZ2V�X � Skx VWfU`dLeS.V�` 0�Z�O\^4p

7 � ` `n[ ]_^YX � VWfA` PRO�T;V VgfkO�V OiS � SUX.Z�[ O\^ x�LsM VWZ�Lsl6Q VWLYX=S

TIOiS l�` VgZ�O\S�M�PKX=Z�[ `nx LeS.V�X O M V OiSkx_OiZ�x SAX=Z�[ O\^?x�LsM VWZ�L 4

l_Q�VWLsX=S p}8hZ�`IO�Q�SkxA`nZ O\S � SUX=Z�[ O\^�TnQ�ZF�=`�TIO\S l�`�PKX=Q�Skx

l � � ZoM Vj[ O���LvS 0 VWfU`wVgZ�O\S�M�PKX=Z�[ O�VWLsX=S�V�X�M V OiSkx_OiZ�x SAX=Z 4

[ O\^bxkLNM�VWZ�LYl_Q�VWLsX=S O\S�x�VWfU`nS � Skx�LvS 0
VWfU`�TcX=Z�Z�`�M
]�X=S�xkLeS10

OiZ `IO Q�SkxU`nZ&VWfU` M�VgO\S�x_O\Z�x SAX=Z�[ O\^�TnQ�ZF�=`up
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Standard normal p.d.f

7 8 Z `IO M Q�SkxU`nZ VWfU` TnQ�Zz��` f_Oc��` lm`c`nS TIOi^YTnQ�^ O�V�`nx O\S�x

Z�`cTcX=Z�xA`nx LvS VWfU`dSUX.Z�[ O\^6VgO�l6^s`up

7 ��X=Zh`IO�T;f � ��X=Q ^sX X � QA] LeS VWfU` VgO�l_^Y`u� ��X=Q y{Le^v^ 0=`;V
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7 �ALvSATc`
VgfA`�M�VgO\S�x_O\Z�x SUX=Z�[ O\^ULNM M ��[ [ `;VWZ�LsT~O�lmX=Q�V � �

¥A��SUX SU` 0 O VgL ��`{�uO\^eQU`�M�PKX=Z�� O\Z�` 0�L ��`nS X=S VWfU`�VgO�l_^Y`up

7 |�y
X Le[ ]mX=ZzVgO\S.V�]6Z�Xu]m`nZFVWLs`�M V�XhZ�`n[ `n[ l�`nZ�y{fU`nS Q�MWLeS10

VWfA` SAX=Z�[ O\^�V Obl6^s`ut�� � � ��[ [ `;VgZ�� O\Skx � � |~fU`dV�X�VgO\^

OiZ `IO Q�SkxU`nZ&VWfU`hTnQkZz��`dLsM ¤ p
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|~fA` VWLv[ ` Z�`���QkLeZ�`nx V�X TcX=[ ]6^s`;V�` O TcX=^e^s` 0=` O�T;fkLs`;��`n[ `nS.V

V�`�M V y�ObM?PKX=QkS�x V�X{lm` SUX=Z�[ Oi^v^�� xkLNM VgZ�Lsl6Q V�`nx!�by{L VWf O�[ `IOiS
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