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* Probability Mass Function (p.m.f.)

* Let X be a discrete r.v., then a (non-negative) real valued
function defined on R by:

=

P(x)=Pr X =x]

, 7 YX£R
is called the probability mass function of x.
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* Probability Density Function (p.d.f.)

* Let X be a continuous r.v., then (non-negative) real valued
function defined on R by:

f(x)=PX<x)= | f(xhic vxeR

is called probability density function (p.d.f.), if:
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