CSE422
Lecture 8 & 9 Notes

Prepared by: Syed Qatada Mahmud

PDF stands for Probability Density Function. It characterises continuous random
variables. It is helpful in calculating probabilities when the sample space is

uncountable.
A valid PDF function must fulfil the 2 properties as given below.

1. f(r) = 0, where r belongs to set of real numbers

2. Jaf(r)dr=1
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2 PG = P(a) PG+ P(s) P(B)+ P() P(e)
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