	Type
	Description
	Probability Distribution Func.
	Cumulative Distribution Func.
	Expected Value

	Finite Random Variable


	Finite discrete-it can take on only finitely many possible values (ex:  X=0,1,2, or 3). In this case you can list all possible values
	Probability mass function (p.m.f.), fx(x) where

 fx(x) =P( X = x )

In this case, a histogram associated with 
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	Cumulative density function (c.d.f.), 
[image: image2.wmf]
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In this case it would be a step function, increasing up to 1.
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	Binomial Random Variable


	Binomial Setting:
1.You have n repeated trials of an experiment. 
2. On a single trial, there are two possible outcomes, success or failure.
3.The probability of success, p , is the same from trial to 
trial.
4.The outcome of each trial is independent.
	Probability mass function (p.m.f.), fx(x) where

 fx(x) =P( X = x )

In this case, a histogram associated with 
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	Cumulative density function (c.d.f.), 
[image: image5.wmf]
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In this case it would be a step function, increasing up to 1.
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	Continuous Random Variable


	Continuous-if the possible values form an entire interval of numbers (ex: any positive number)
	Probability Density function (p.d.f)
The value of fx(x)
[image: image8.wmf]()
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 The value of  fx(x) is simply the height of the density curve at the value of x

The value of 
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	Cumulative density function (c.d.f.),
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	No general equation to find E(X).

	Exponential Random Variable


	Exponential random variables are continuous random variables and usually describe the waiting time between consecutive events.

	Probability Density function (p.d.f)
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	Cumulative density function (c.d.f.),
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	Uniform Random Variable


	If X is uniform on the interval [0,u] then we have a continuous uniform random variable
	Probability Density function (p.d.f)
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	Cumulative density function (c.d.f.),
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Probability given by area.





Probability given by height.
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Random Variable X- 


Finite    (c.d.f)                                                                          Continuous(c.d.f)





CUMULATIVE PROBABILITY
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RANDOM VARIABLE,  X Type Finite Continuous Values A finite set of numbers x 1 ,  x 2 ,  x 3 ,  � ,  x n All numbers in an interval

Probability

Probability Mass Function,  f X p.m.f. P ( X  =  x ) =  f X ( x )

Probability Density Function,  f X

p.d.f.
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