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% Reading: textbook, Sec 5.1, 5.2, 5.3, 5.7
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Some Commonly Used Continuous Distributions
e Uniform Distribution a. yniform r.v, Can only take values

? §Summagy for X ~ Umform Q, éi) I in & finite mnterval (X, B)

lPdf a if o x orian
f(x)—{ 1/(8 ), ifa<z<p, fgna.@sample
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0, otherwise, space fL=?
[ C_df: O, lf T S a,
F(x)—{(x—a)/(ﬁ_a), ifa<ax <0,
= Parameters: —oco<a<f5<oo prob = Sxdx | When AV, Xis

= Mean: E(X)=(a+p)/2 more likely to have

- \| larger values
= Variance: Var(X)= (f-a)?/12 | The pdf is |
. dis continuous
» Exponential Distribution |[possible valees) | at x =0 <> % = 5 (solid)
. e x dF = 2 (dashed).
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P(x>0)=1lery ° | O, if x <0,
is a pdf'since (1) f(x) > 0 for all x € R, and (2)
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. = The distribution of a random variable X with this pdf is > e
called the exponential distribution with parameter A < unit- ETﬁ%TS
— »The cdf of an exponential r.v. is F{x)=0 for z <0, and for x>0,
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(exercise)

» Theorem. The mean and variance of an exponential distribution
with parameter A are [A4 sT % % 92— 5 "2t
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»Some properties LNp6-22

= The exponential distribution is often used to model the length
of waiting time until an event occurs or the lifetime
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