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Continuous Random Variables [Review] .
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. A random variable X is said to be continuous if
its cumulative distribution f
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lion Fx is :

( i) continuous everywhere ;
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Def 'n . Any function f× : IR→ [o
,
too) such that
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, for all x where the derivative exists ,

is called the probability density function (pdf) of X .
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Q : X is continuous ⇒ D[X=x] - O

Q :

!fff×c⇒d
Q : Is it possible for fxcx) > 1 for some x? Yes .
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Example . lxponential Distribution . Tn Eepla) EET] -- I
w/ a positive parameter a

Itsapdf is : f-Ct) - { doe
'"

toffenu.se
t-

Note : If d- 3.14 ,
then fifth3.14

fit .) for t close
>

to Lew and
t t>O


