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3.4 Cumulative Distribution Function (CDF)

Let       be any random variable, the function 

is called the CDF of      .     

Definition
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Example. Toss a coin twice, let       be the number of observed heads. Find the 
CDF of .

3.4 Cumulative Distribution Function (CDF)
Example 3.4.1
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Example. Toss a coin twice, let       be the number of observed heads. Find the 
CDF of .

3.4 Cumulative Distribution Function (CDF)
Example 3.4.1
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3.4 Cumulative Distribution Function (CDF)
Definition

If       is a discrete random variable with range                                               such 
that 
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3.4 Cumulative Distribution Function (CDF)
Theorem

Let       be a discrete random variable with range

a)

b)

c)

d)
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3.4 Cumulative Distribution Function (CDF)
Theorem

For all                 we have
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3.4 Cumulative Distribution Function (CDF)
Example 3.4.2
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3.4 Cumulative Distribution Function (CDF)
Example 3.4.2
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3.4 Cumulative Distribution Function (CDF)
Example 3.4.2
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3.4 Cumulative Distribution Function (CDF)
Example 3.4.3


