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Chapter IV
Continuous Distributions.

Example . Uniform Distributionn.

Any value between c and d is possible (cd).
Assume : probability of hitting an interval is proportionalI to its length.

=> There is a constant 10 such that for any
& and B such that =Bad S

we have

P[(d , B)] =x . (p -2)

In particular , for X=c and Bed , we get
1

P((c ,d)] = x . (d -c) = 1 = 2=
d-c

Our uncountable outcome space
: M = (C

,
d)

w/ probability distin : PIC ,B1] = Ba for cecibid

This is sufficient to figure out the probability of any other
"nice" subset of (C ,d) , i.e ., any event.

We introduce the uniform random variable X on-
so that X (w) = w

& : What is the cof of X ?

3 : Fx(x)=P[X =x] for e

⑧ fx =C
x - C

Fx(x) = d- C if <xdS 1 if xd










