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Continuous Random Variables

Á Concept of Continuous Random Variables

Á PDF and CDF

Á Expected Values

Á Normal Distribution

Á Uniform Distribution

Á Exponential Distribution



Continuous Random Variables

Continuous RV: Example



Continuous Random Variables

Probability density function (PDF)

Á Depth of a lake at a random location
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Probability density function (PDF)

Á Depth of a lake at a random location
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Probability density function (PDF)
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Uniform Distribution
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Cumulative Distribution Function (CDF)



Continuous Random Variables

f(X) from F(X)
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Expected Value



Continuous Random Variables

Example: PDF
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Variance
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Exercise: PDF
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Normal Distribution (i.e., Gaussian Distribution)
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Normal Distribution (i.e., Gaussian Distribution)
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Normal Distribution (i.e., Gaussian Distribution)



Continuous Random Variables

Normal Distribution (i.e., Gaussian Distribution)
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Normal Distribution (i.e., Gaussian Distribution)
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Normal Distribution (i.e., Gaussian Distribution)
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Normal Distribution (i.e., Gaussian Distribution)



Continuous Random Variables

Standard Normal Distribution







Continuous Random Variables

Example: Standard Normal Distribution


