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discrete va. continuous

Discrete

Continuous

PMF/PDF

px(x) = P(X = x)

) 2PX=2]=40

CDF

NOEDWNG

.5

Fy(x) = f fe(®) dt

Normalization

Y =1

f_ :fx(x) dx =1

Expectation

Elg0] = ) 9() px(x)

E[g(X)] = f 900 fr(x) dx
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Uniform RV (Ccontinuous version)

X~Unif(a, b) randomly takes on any real number between a and b

— ifz€[a,b]
otherwise

fx($)={ “




Exeonenﬁal RV

X~Exp(A) tells how much time till a certain event happens
(N is the rate of time)

B Xe 2 ifxr=0
think of this as the “continuous version” fx (z) = 0 otherwise

of the geometric distribution!

E[X] =
don't confuse this with the Poisson
distribution just bc it's related with Var(X) _

time, they're very different!
(Poisson is number of events in a certain time frame)

— Fx(z) =1—e?

F,(X) = P(X <= X) this is the integral of f,(x)




