Quantile & Median

Quantile:

The gth quantile of a random variable X or of its corresponding

distribution is denoted by x, and is defined as the smallest

number x,, satisfying F(x,) = q, 0 <q <1.
If X is acontinuous random variable, then the gth quantile of X is given as

the smallest number x,, satisfying F(x;) = q.
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Median:

Thenif g = % , then the mediam of a random variable X is defined as the 5™
quantile denoted by med(X) or medy and if X is a continuous random
variable, then the median of X is given as the smallest number x,, satisfying
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Example: Find the median of a r.v. X that has the p.d.f . defined

flx;A) = e ‘Axl(olw) (x).
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Solution - fmed(x) f(wdu = = then
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— p—Amed(X) — % =,—Amed(X) = ln% = med(X) = -

Introduction to the Theory of Statistics

Alexander McFarlane Mood

Dr.Kareema Abed AL_Kadim (2017) 1 Lecture 3



