



































































































































statiI Lee 19 Golec 18

warmup 9 00 9 10

Let Xn Unit o 1 be the standard uniform
distribution with

picture histogram density
fat fax t it 05 51

or else
I

Detingd a 1 x
EG Xfce dx

to Find E X E x and Va X I

EA that t t.at yodt ftdt
o

tE x x'fade x'de f
D

vault ECI EG Yz

Lettime
Congratulations on finishing midterm 1

today
Secy Continuous Distribution s

Probability density
Change of scale

expectation and variance






































































































































secy probability density
let X be a continuous RV

The Ibabilydensity histogram of X is

described by a probdensisity function

fax Zo for Xe X

and Exdx I

ee the standardnormaldiftributton

fat exp E
8
f x

Point pinked randomly
under curve

X
dy

By geometry
the chance of picking apt under the curve

in the red strip above is fade where X

the x coordinate of the point and dy

s the width of the strip

I fix isnt a density to make it a density

divide it by the area under far






































































































































ez 4 1.12 b
consider a point picked uniformly at random
from the area inside the following triangle

Find the density
10,2 function of the

has 2 2
X coordinate fay
A E 2.3 3

GAME
fix tf

25 50

31
Of X E l

o else






































































































































Note there is nothing special about

the Shere being a triange It could

be a half circle with radius I for

example

GAI Ta

TA is a density

Here the area is I To make

g into a density divide it by Ty
fat

Suppose the Shane was a full circle radius I

Now part of Shane is undo the x at is

If you flip the bottom semicircle
and add it

to tor you get a shape pt EFthat iseasier to think about
this isnt a density To make a density divide by
T

1fkk aÉ






































































































































a.int a co

consider a point picked uniformly at random
from the area inside the following shape
Find the density

FYI zfXtio

yet ga Xtc

A t 4.4 8

t

2181 Exes






































































































































is a transformation YmÉ
of X The purpose is that it makes it easier to

calculate ECG and Var x It maps one density to another

U a b

HIIIII
Ta

I X steam

I x a

I

aggatb I
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Expectationandvariakov
discrete

EACH GASPED
XeX

For continuous o

E g SeenPAedx
go fade

o o

D

EA SFA dx
o

ECE FIFAdx
a

Varix ECT ECE

See warmup for example








































































































































t.NAME

Find the variance of the leusttotte rods

Y 10 x 1 change of scale
47 100vault way q

easier to find

Z Yt Find the density of Y

i n Y

Find Varg

Vac Y ELY CYD

Ely't Gandy y'faddy
I

E Y O

var y YG

vault Io







































































