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There is a lower probability of
this loss under the assumption of

lognormality than under the
assumption of normality. As we

shall see shortly, this is the
difference . In principle, if the
distribution function is normal,

then the probability of winning a
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million dollars with effort in a
year should not exceed the

probability of winning a million
dollars if no effort is required.
For this distribution function,

there is a "for each action"
probability function that returns

the probability that the
$\\rho(t)$th action will produce
the $\\rho(t_i)$th kind of result.
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