
Math 16B
Kouba
Continuous Probability, Definitions

Let f(x) be a probability density function for a continuous random
variable , x , over the interval a x b.

1.) The MEAN , , or EXPECTED VALUE, E(x) df x is

b

= E(x) = J xf(x) dx

1) The MEDIAN , m , of x is the value m in the interval a x b
which satisfies

P(axm) = 0.5 = 1/2
or m

dx = 0.5 1/2

3.) The VARIANCE, V(x) , of x is

b b

V(x) 4 (x-t)2f(x) dx = f x2f(x) dx 2

4j The STANDARD DEVIATION , T , of x is

V = 4V(x)



-N
0
-

0
)U

4:
U

I
&

x‘A

S

r

‘.

-
%

r
-
\

4
“1

\fl

‘
V

I
c
5

I’S
ii

I
;(4I II

t
4

9I
I)

9-
UC&

U3.

IIIx0-T
h

I’L
l

L
L

L
LT

h
U

-u
s

Ce
m

C
>

-T
h



-
a

-F)
jJ

\S
_
.t

>
<

Iv

IL
11

B

7
+ c
t
m

I
I—

3
-

11
?A

—

C

‘
3
’
-

C
..

—

—
ç
t
1

ii

)-1
— A I II ‘I

A It 11 Ct t

IL
C

’
0 U

t

11
u
(
t

4— x
4
c

—
C

t

11

x

—
3

t

x
jr

N

c
-
b
.

C

—
C

t



Ii
ii

H
ii

I
e
m

—

Co
C

—
’

1?
—

IA

X
—

II
M

—
i—

-L
H

N
‘I

(A
r1

t1
_

—
(U

-
L

I
o

t
N

$
,

-
ç
o

I!
II

1-
1—

U
6
’

11
I

—
It

’

6
’

L
-m

CM
tM

x
j

—
@

11 0


