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Simple probabilities in R

R has fun
tions to 
ompute probabilities based on most 
ommon distri-

butions.

If X is a random variable with a known distribution, then R 
an typi
ally


ompute values of the 
umulative distribution fun
tion or:

F (x) = P [X ≤ x ]
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Computing normal probabilities in R

To 
ompute probabilities X ∼ n(µ, σ2) is usually transformed, sin
e we

know that

Z :=
X − µ

σ
∼ (0, 1)

The probabilities 
an then be 
omputed for either X or Z with the pnorm

fun
tion in R.
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Introdu
tion to hypothesis testing
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