
 CONCEPTUAL    TOOLS  By:  Neil E. Cotter PROBABILITY
PROB DENSITY FUNC, f(x)

Uniform distribution

NOT'N: X~u(0, 1) ≡ X has a uniform distribution on the interval (0, 1)

DEF: X~u(0, 1) ≡ 

€ 

f (x) = 1 0 ≤ x ≤1
0 otherwise
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NOT'N: X~u(a, b) ≡ X has a uniform distribution on the interval (a, b)

DEF: X~u(a, b) ≡ 

€ 

f (x) =

1
b − a

a ≤ x ≤ b

0 otherwise
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NOTE:

€ 

µ =
a + b

2
, σ2 =

(b − a)2

12

NOTE: If X~u(0, 1) and 

€ 

Y =
a + b −1
2

+ (b − a)X , then Y~u(a, b).
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