
LECTURE 8

• Readings: Section 3.1-3.3

Lecture outline

• Probability density functions
• Cumulative distribution functions
• Normal random variables



Continuous Random Variables
Probability Density Function (PDF)



Means and Variance



Example: Uniform PDF



Cumulative Distribution Function



CDF for Discrete r.v.’s



Standard Gaussian (Normal) PDF

• Standard Normal:



General Gaussian (Normal) PDF

• General Normal:

• It turns out that:

• Let                       then:

• Fact:



Calculating Normal Probabilities

• No closed form available for CDF.

– But, there are tables (for standard normal).

• If                    then 

• If                    :
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