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Random Variables (Continued)

Continuous R. V.

Define Fy(x) = P{ X< %), and fy(x) = Ol%Fx(x) = Probability Density Function.
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P{a< X< B}) = Fy(b) ~Fx(@= [T, dx.

Properties of f(x):
1- (020
2- J"jm fo(x) =1

Examples of Density Functions

Uniform Probability Density:
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0, otherwise

Exponential Probability Density:
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E 0, otherwise

Normal Probability Density Function:
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