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Agenda

@ Start Chapter 3 lecture
e New: CDF Practice Problems (assigned 2/17/2025, due
2/19/2025 11:59pm)
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Handouts

@ Chapter 3 Slides
@ Chapter 3 Slides marked
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Random Variable

@ A random variable is a function that assigns a number real number to
each outcome in the sample space of a random experiment.

@ A discrete random variable is a random variable with a finite or
(countably infinite) range. ..+ o \Qgg v

'
X e Examples include number of scratches on a surface, proportion of
Mg defective parts among 1000 tested, number of trT\nsmitted bits received

in error e\,od\é/Se)"-S —7 Fw ]gb]m 1\6]\

@ A continuous random variable is a random variable with an interval of

( real numbers for its range. ead- Nald
@%\ e Examples include electrical current, length, pressure, temperature, time
voltage, weight NN
. =7 @m\oaw\"}
CQ(; VNS

Grea. Wweler oty

V (ot
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Definitions

There are three terms commonly used in describing the mathematical
relationship between events and probabilities for discrete random variables

Probability distribution

of a random variable is a description of the probabilities associated
with the possible values of X i\o LS

P;z?(j)t}i\@ mass function WP( {‘M(}w’q

\[\/ &~ for a random variable X with possible values x1, x2, . . .,
ot

f nE el
\"‘fg—;f f(x) = P(X =) Vw0t
@/ﬁumulative distribution functi;>1 C D?
of a random variable X is
i[‘,\ — DI(Y ~ .\ — X\ oD -

Fly- DX T &)
¥ &YX
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Probability Distributions

Can be described in three different ways:
© Graphically using a histogram,
@ in a tabular manner, see problem 3.1.13 on page p-15 or,

© using a mathematical function (PMF), see problem 3.1.11 on page

p-15. ~— Y\Msr)‘ ComMies U%EQ) |¥7¢LOPA

I 7/37
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Probability Mass Functions

Q(x\ < QP(X: X\

A PMF for a discrete random variable X with possible values of
X1, X2, ..., Xp is function with the following properties:
- LYW»P*m

o f(x)>0 WMen-nedive > X -
. Vot

0 YN f(x)=1 93w of L @wba\\‘ra oLl evendan mustegot |

o f(x;)=P(X =x)

I 8/37
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Cumulative Distribution Function

There are three special properties that a function must satisfy to be a
cumulative distribution function (CDF):

Q@ F(x) = P(X < x)=2y<x fxi)
Q@ 0<F(x)<1
@ If x <y, then F(x) < F(y)

I 9/37
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Using a CDF

@ Knowledge of the CDF can simplify calculating probabilities

@ Example consider a sample of 20 items and we count the number of

defects, X X & ?0\ Iy -y 203
o Find P(X > 8) -5 >(>§ — 2‘4,\0/”,‘")9‘5
20 20,
PX>8) = S P(X=i) =B Z_‘i@(\\

Cor AR(YEY) _ E:ﬁﬁ\_ -

This can also be written another way
P(X>8)= 1—P(X<8)
= 1— F(8)

@ Care must be taken when using CDF regarding less than or less than or

Qrbbliy State
b, W7k o XX
-F(D
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CDF Practice Problems
Plxyz) = |- F(S} — Pix7ey = 1-Fla)

Vixz 3y = 1-F)
@(Xz:q\ - YKAB

N\=%(b
Ofy-a) = O T 7 DAY =F/ 3>
b
’ 20,y JH1?> ) 2 05, 1"”3
11 /37
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Mean and Variance of a Discrete Random Variable

@ The mean or expected value of a random variable (denoted E(X)) is

n= E(X) = ZX,‘f(X;‘)
i=1
@ The variance of X is

o = V(X) = E(X = ) = 36 = 1) = 3 52 (x) = 4

@ The standard deviation of X is
o =4/ V(X)

@ Fortunately, we won't often use these formulas. Distributions will have

I 12/37
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Bernoulli Distribution

The Bernoulli distribution is one of the simplest statistical distributions.

@ The Bernoulli distribution is a random variable that can take only two
values

@ Usually the events are labelled 0 and 1

@ The distribution is defined by a single parameter p (0 < p < 1), takes
the values 0 and 1 with P(X =0)=1—pand P(X =1)=p
@ The mean is
p=EX)=p
@ The standard deviation is
o =1/p(1-p)
I 13 /37
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Summary of Common Probability Distributions (Discrete)

A-4 APPENDIX A Statistical Tables and Charts M

' Summary of Common Probability Distributions

Probability

Section
Distribution

Mean Variance in Book

%‘\ Discrete

;ﬂlmmmn %msb

(b+a) (b-a+17 -1
2 12

) —
Binomial QX ["]p‘(l -pr np np(1l = p) 3.6
x

x=0,1,..,n,0<p<1

(1-py! 2
Geometric PP 1/p (1-p)/p* 37
x=12,...,08p<1
x=-1 e
T e (1 =py'p 2
Negative binomial r-1 r/p r(1-p)/p* 37
x=rr+lr+2,.,08p<1
K|IN-K
xfln—-x
N np -
Hypergeometric K np(1 - p) ( u ") 3-8
n where p = N N-1

x=max(0,n~N+K),1,...
min(K,n),K SN,n <N

D —
D ooe™

ee
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Discrete Uniform Distribution

@ A random variable X is a discrete uniform rv if each of the n values in
its range, x1., X2, ..., X, has equal probability

@ The PMF of a discrete uniform is defined to be

1
f(x;)=—
() =
@ If the discrete uniform random variable is defined on the consecutive
integers a,a+ 1,...,b for a < b. The mean is
b+ a
p=EX)=—

and the standard deviation is

/(b—a+1)2—1
| 1537
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Problem 3.80

3-80. ° The lengths of plate glass parts are measured to the
Nearest tenth of a millimeter. The lengths are uniformly dis-
tributed with values at every tenth of a millimeter starting at
590.0 and continuing through 590.9. Determine the mean and
\:a{ianci of the lengths.

Figure 1: Problem 3.80

Chapter 3 Page 17
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Binomial Distribution

@ A very common and important distribution. See examples on pages 80

@ A binomial experiment is an experiment consisting of n repeated trials
such that

@ the trials are independent
@ each trial results in a Bernoulli outcome
© the probability of success on each trial, denoted as p, remains constant

@ To be a binomial distribution, the sampling must be done with
replacement. In some situations, the binomial distribution can be
used when the sampling is done without replacement

I 17 /37
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Binomial Distribution

@ The binomial PMF is

f(x) = ( . ) p(1—p)"

n _ n!
where ( o ) = X1

@ The mean of a binomial random variable is

p=E(X)=np

@ The standard deviation of X is

o =/np(1 - p)
I 18/37
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Example Problem

Souvce: Mowtgomerny, Runser, Hebe le (2004,
Evg ineering StahisHces

(a) Sketch the probability mass function of X.

(b) Sketch the cumulative distribution.

(c) What value of X is most likely?

(d) What value(s) of X is (are) least likely?

3.79. The random variable X has a binomial distribution with
n = 20 and p = 0.5. Determine the following probabilities.

(a) P(X = 15) (b) P(X = 12)

(c) PX=19) (d) P(13=X<15)

Wulative distribution function.
19/37
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Excel Formula for Binomial Example

?rob]("" 3-79

x>

CELEEERERE
o
«
Ry

I
EE

=BINOMDIST| 0.5,

=BINOMDIST(AS,20,0.5,

~[-BINOMDIST(A7.20.0.5,TRUE)
=BINOMDIST| 0.5, TRUE) |

S

=BINOMDIST(A18,20,0.5,FALSE) _
[=BINOMDIST(A19,20,0.5,FALSE)

EEEREEEEEEREERE!

I — 20/37
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Cumulative Binomial Probability Tables

APPENDIX A Statistical Tables and Charts  A-7

14 0 02288 00440 00068 00008 00001 00000 00000 00000 00000 00000 0.0000
1 05846 01979 00475 00081 00009 00001 00000 00000 00000 00000 00000
2 08416 04481 01608 00398 00065 00006 00000 00000 00000 00000 00000
3 09559 06982 03552 0.1243 00287 00039 00002 00000 00000 00000 0.0000
4 09908 085702 05842 02793 00898 00175 00017 00000 00000 0.0000 0.0000
5 09985 09561 07805 04859 02120 00583 00083 00004 00000 0.0000 0.0000
6 09998 09834 09067 06925 03953 01501 00315 00024 00000 0.0000 00000
7 10000 09976 09685 08499 06047 03075 00933 00116 00002 00000 0.0000
8 10000 09996 09917 09417 07880 05141 02195 00439 00015 00000  0.0000
9 10000 10000 09983 09825 09102 07207 04158 (1298 00092 00004  0.0000

10 10000 10000 09998 09961 09713 08757 06448 03018 00441 00042 00000
11 10000 10000 10000 099%4 09935 09602 08392 05519 01584 00301 00003
12 10000 10000 10000 09999 09991 09919 09525 08021 04154 01530 00084
13 10000 10000 10000 1.0000 09999 09992 09932 09560 07712 05123 01313

15 0 02059 00352 00047 00005 00000 00000 00000 00000 00000 00000 00000
1 05490 01671 00353 00052 00005 00000 00000 00000 00000 00000 0.0000
2 08159 03980 01268 00271 00037 00003 00000 00000 00000 00000 00000
3 09444 06482 02969 00905 00176 00019 00001 00000 00000 00000 0.0000
4 09873 08358 05155 02173 00502 00093 00007 00000 00000 00000 0.0000
5 09978 09339 07216 04032 01509 00338 00037 00001 00000 00000 0.0000
6 09997 09819 08689 06098 03036 00950 00152 00008 00000 00000 0.0000
7 L0000 09958 09500 07869 05000 02131 00500 00042 00000 00000 0.0000
8 10000 09992 09848 09050 0694 0392 01311 00181 00003 00000 0.0000
9 10000 09999 09963 09662 08491 03968 02784 00611 00022 00001  0.0000

10 10000 10000 09993 0997 09408 07827 04845 01642 00127 00006 00000
Il 10000 10000 09999 09981 09824 09095 07031 0358 00556 00055 00000
1210000 10000 10000 09997 09963 09729 08732 06020 01841 00362 00004
13 10000 10000 10000 10000 09995 09948 09647 08329 04510 01710 00096
14 10000 10000 10000 10000 10000 0995 09953 09648 07941 05367 01399

20 0 01216 00115 00008 00000 00000 00000 00000 00000 00000 00000 0.0000
1 03917 00692 00076 00005 00000 00000 00000 00000 00000 00000 0.0000
2 06769 02061 00355 00036 00002 00000 00000 00000 00000 00000 0.0000
3 08670 04114 01071 00160 00013 00000 00000 00000 00000 0.0000 0.0000
4 09568 06296 02375 00510 00059 00003 00000 00000 00000 00000 00000
5 09887 08042 04164 01256 00207 000I6 00000 00000 00000 00000 00000
6 09976 09133 06080 02500 00577 00065 00003 00000 00000 00000 00000
7 09996 09679 07723 04159 01316 00210 00013 00000 00000 00000 0.0000
8 09999 09900 0887 05956 02517 00565 00051 00001 00000 00000 00000
9 10000 09974 09520 07553 04119 01275 00171 00006 00000 00000  0.0000

10 L0000 09994 09829 08725 05881 02447 00450 00026 00000 00000 0.0000
11 10000 059999 09949 09435 07483 04044 01133 00100 00001 00000  0.0000
12 10000 10000 09987 09790 08684 05841 02277 00321 00004 00000 0.0000
13 L0000 10000 09997 09935 095423 07500 03920 00867 00024 00000 0.0000
14 10000 10000 10000 09984 09793 08744 05836 01958 00113 00003  0.0000
15 10000 10000 10000 09%7 09%1 05490 07625 03704 00432 00026 00000

1.0000  0.9987 08929 05836 01330 00159 00000

Chapter 3 Page 22
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Binomial Practice Problems J

I 22/37
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Hypergeometric Distribution

The hypergeometric distribution is one of the commonly occurring
distributions in quality.

@ A random variable is hypergeometric when a set of N objects contains
e K objects classified as successes and
o N — K objects classified as failures

e a sample of size n is selected without replacement from the N objects,
where K < Nand n< N

I 23/37
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Hypergeometric Distribution

@ The hypergeometric PMF is

@ The mean of X is

E(X)=p=np

@ The variance of X is

2 — V(X) = np(1 — p) [
I

Chapter 3 Page 25
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Hypergeometric Example Problem

ije-8 cometric F‘AOM@]Q

{ 3.92. Printed circuit cands sre placed in o functional test
after being populated with semiconductor chips. A lot contains.
140 cards, and 20 are selected without replacersent for func-

tioeal A
(a) If 20 cards are defective, what s the probability that at

least | defiective card i in the sarmpie?
(b) 1S cands are defective, whatis the probability Ghat at least
1 defective cand appears in the samphe?

Se...,u l'od’&on: 4 ~(308)
Agplial Stativkics PM.?bﬁ; Fore

Eg;'\cevs

Lds :N=14p, n=20

p4d) k=20, PLxxi]= [-plxo)
ey (3) 5?32[ - 0.0356
(2
PLoy/] = 1-0356 = . Geuy
pIb) k=5, Lo PLx 1] = |- Px=0)
140-5
‘C(°\:@,(i:;a_ = 0457
Ho)

20

PLxyl]= \=. 4571 = 5427

25 /37
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Excel for Hypergeometric Example

H\a@ergeo metnc  Fye ..@’.Q

fix) F(x)

x
0 04571 04571
1 03940  0.8511
2 01280  0.9790
3 0.0195  0.9986
4 0.0014 1.0000
s 0.0000  1.0000
Excel Godo
A B
Xl W) -
12400 |=HYPGEOMDIST(A2.20,5,
=HYPGEOMDIST(A3,20, 5.1
< _|=HYPGEOMDIST(A4,20,5.1 =C3+B4
[S]3 =HYPGEOMDIST(AS,20,5, 1‘0)
| 5 14 YPGEO (A8,20,5,1
=HYPGEOMDIST(AT,

I — 26 /37
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Binomial Approximation to the Hypergeometric Distribution

@ The mean and variance of the hypergeometric and binomial
distribution are very similar. The variance only differs by the finite
population correction factor,

N —n
N -1

e Sampling with replacement is equivalent to sampling from an infinite
set (without replacement) because the proportion remains constant

@ If nis small relative to N, then the finite correction is negligible and
the binomial distribution can be used as an approximation to the
hypergeometric.

@ A rule of thumb is to use this approximation when N/n > 20.

I 2737
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Geometric Distribution

e Montgomery and Runger (2003) define a geometric random variable to
be the number of trials until the first success of a series of independent

Bernoulli trials, with constant probability p of success

@ The PMF of a geometric distribution is

f(x)=(1-p)tp, x=1,2,...

@ The mean of a geometric random variable is

n=EX) =

@ The variance of a geometric random variable is

Chapter 3 Page 29
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Geometric Distribution Example

G@me—+rfc BIS“;-(I ‘)k“{'l'en. EXQM\PJQ

{372, Suppose the random varizble X has a peometric
distribtion with & mess of 2.5, Determine the following
probabilisics:

(a) PLY = 1) (b} PLX =4}
(e} LY =5} (d) PX=3)
(e} FLX > 3)

Seure: Mostgome g dRungerfdoo).
huplied Stabistics 4'6% iy o
E"@?.ﬂug

|
Nete F=1=28 =7 Ppzz,z04
QP*C&?H:hrfvﬂhLP (o od = ed
At Y PrE3)= Ph=) +P(xea) +P(c3

-1‘3'(](:;1\: (l-.‘l‘&ah‘.‘-l = 0.24
Plr=3) = (.—,%’",4 = 0.4y
Ph<3)= . 4+24 #14f = 734
.p“'{'?\ P(Y73): J_ (.P(‘I:[) +“p(ﬂ:&))

1= (.4 +24)
36

o

Chapter 3 Page 30
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Negative Binomial Distribution

@ Montgomery and Runger (2003) define a negative binomial random
variable to be the number of trials until r successes are observed of a
series of independent Bernoulli trials, with constant probability p of

Success

@ The geometric distribution is a special case of the negative binomial
distribution with r =1

@ The PMF of a negative binomial distribution is

-1 —r .r
f(x)():_l )(lp)x pl,x=r,r+1,...

@ The mean of a negative binomial random variable is

r
— E(X) = —
p = E(X) p
] 30/37
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Negative Binomial Example

N&g]a‘}\ue_ Rinomial Disteibudon
Bl s clecwonic scale in an amomated filling operation
stops the manafacturing fine afler three underweight packages
are detected, Suppose that the probability of an underweight
package & 0.001 and each fill is
(3) What s the mean number of fills before the line is
»

sopped
(b) What is the standard deviation of the mamber of fills
before the line is stopped?

Source: Modome sy d Runger(Goo3) . Appliec!
Stdiohics J’Pmbab;“l—} 4‘9.— Engineers.

W‘\ r=3 p=o0.0c)
/J: ,%;-g—oo' = 3,000

M*‘D °"=\JL(‘.?;£‘) =\ _____.-————3("(')0""\_ = 1‘7‘3) 18

I — 31/37
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Poisson Process

@ The number of events over an interval (such as time) is a discrete
random variable that is often modelled by the Poisson distribution

@ The length of the interval between events is often modeled by the
(continuous) exponential distribution

@ These two distributions are related

I 2/31
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Poisson Process

@ The number of events over an interval (such as time) is a discrete
random variable that is often modelled by the Poisson distribution

@ The length of the interval between events is often modelled by the
(continuous) exponential distribution

@ These two distributions are related

I 33/37
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Poisson Process

Assume that the events occur at random throughout the interval. If the
interval can be partitioned into subintervals of small enough length such that

© The probability of more than one count in a subinterval is zero

@ The probability of one count in a subinterval is the same for all
subintervals and proportional to the length of the subinterval, and

© The count in each subinterval is independent of other subintervals, the
random experiment is called a Poisson process

34 /37

Chapter 3 Page 35



MANE 3332.04 Lecture 7, February 17

Poisson Distribution

If the mean number of counts in the interval is A > 0, the random variable
X that equals the number of counts in the interval has a Poisson
distribution with parameter A

@ The Poisson PMF is

e A\

x|

f(x) =

@ The mean of a Poisson random variable is

, x=0,1,2,...

E(X)=p=A

@ The variance of a Poisson random variable is

V(X)=0?= )\
| 35/37
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Poisson Practice Problems J

I 36/37
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Poisson Example

DoiSSow g}‘dMPIe-

3100 When network cards are communicating, bits can

occasionally be corrupeed in transmissicr. Engineers have

determined that the nussber of bits in error folkows & Possson

distribution with mean of 3.2 bitykh (per kilohyae).

() What is the probability of § bits being in error during the
transmission of | kb?

() What is the probabiliy of 8 bits being in errur during the
transmission of 2 kb7

() What is the probability of no erar bits in 3 kb?

Seurte: M“amuu.,?ugg- Fhe bele ( 3ead) .
Eﬁmee-’-.? Statisties

O -t P r>32
= foy: E2B 2oy
oAb el PUx=8) rote Ak lomgecd JZ | 1B +o 20D
o al3N=¢-4
_$4

frey=e " ¢4 f_ 0.6

@Jc} 'C\‘MJ D()(:C‘) Met€: X Lnids c,]a-?slzgafu.a
2=3(32)= 94

-946
= € ° -9.6
f—[oﬁ E ____ér_qﬁ, - e = C'vOc)o;

I 37/31
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CDF pp

Monday, February 17, 2025 8:45 AM

QUESTION 1

Let X be a raad
:

Chapter 3 Page 41

R vgriable with cumulative distribution function, Fix). Find P(X=5).

® s = Y15 - FOI

/‘\/\/

Q{l\i 2\ = TN F(??\

D/YL?'S or P/X{—ﬂ —7 ):—[7

P> 7 )or Prxs2) = I-Ffﬁ




CDF pp / N
Monday, February 17, 2025 8:49 AM \M\\ QV\ \|§ '_*a ‘g % m '"e ?

QUESTION 3 @ ( ’X g ( ? Y\
Let X be a random variable with cumulative distribution function, Fix). Find P(X>6). >< 7 é ‘ C )

O 1-F(5)
R )]

) Fi6)- F(5).
) FHB) —— F 6
O 1-F(6).

Screen clipping taken: 2/17/2025 8:50 AM

I
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Monday, February 17,2025 8:51 AM Qe Q)G v \‘ FZ& C nF i S @/YS')(

QUESTION 5

varlable with cumulative distribution function, F(x). Find P{X <=37). O \( - 5 ¢> - I 3 ‘

F(37) - F(36).
O F(36)
O 1-F37)

)

oy

2 1-F(36)

Screen clipping taken: 2/17/2025 8:52 AM
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QUESTION 7

Let X be a random variable with cumulative distribution function, F(x). Find P(X==12). / F ( /J
O 1-F1 — ~

O 112 @ y > / J D_ <

O F(12)-F11)

O H12)

R 45

O F(11)

Screen clipping taken: 2/17/2025 8:53 AM
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QUESTION 9

—
Let X be a random variable with cumulative distribution function, F(x). Find P(X<36). Q / Y‘ 5 é — 51 [ 5 5
) F(36) - F(35). «

) 1-F(36)
O H35)
O F(36)
O 1-K(35)

Screen clipping taken: 2/17/2025 8:56 AM f e*
? Oy )
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