
Solution (#1520) Let fX(x) be the pdf of a continuous random variable. The median of
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(iii) The median of the normal distribution with parameters µ and σ2 is again µ (the same as the mean) as

1
√
2πσ2

� µ

−∞

exp

�
−
(x− µ)2

2σ2

�
dx

=
1√
2πσ2

� 0

−∞

exp

�
−
u2

2σ2

�
du [u = x− µ]

=
1

√
2πσ2

� 0

−∞

exp
�
−v2

� √
2σ dv [u =

√
2σv]

=

√
2σ

√
2πσ2

√
π

2
=
1

2
.

(iv) The Cauchy distribution has median m = 0 as
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