
 
A continuous random variable, X, … 
 

� takes any real # in S as a value 

� Probabilities for X are described by the Probability Density Function (PDF) 
 

Probability Density Function (PDF):  f(x) 
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Cumulative Distribution Function (CDF):  F(x) 
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� The PDF is the derivative of the CDF for a continuous RV 
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Continuous Random Variables 
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