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NB. Normal CDF
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NB. Chi-square
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NB. t-distribution CDF
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NB. Normal CDF

erf =: (1 H. 1.5)@*: * 2p_0.5&* % "@:*:
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NB. Chi-square
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ig® =: 4 : (1 H. (1+x) % x&(* ") * C D)™ vy’
incgam =: 1g0 % gamma@[ NB. incomplete gamma
chisqcdf=: incgam&-:
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NB. t-distribution CDF
tcdf=: 4 : O

assert. (%:x)>|y
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NB. Usage: 5 tcdf 2.01505 1.47588

NB. 0.95 0.899999

NB. Suzuki normal distribution
ndens=: 3 : '(C--:*:y)%%:0.2°
nden=: 4 : ’(ndens(y-{.x)%s)%s=. %:{:x’

mean=: +/ % #
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