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Continuous Probability Distributions

Let's explore the distributions of continuous random variables. A continuous variable

is characterized by its ability to take on any value within a given range, implying that

between any two values, there exists an infinite number of possible values.

A function � � is called a probability distribution (probability density function) of the

continuous random variable � if the total area bounded by its curve and the x −axis is

equal to 1. That is:

−∞

∞

� �� �� = 1

Numerous continuous probability distributions exist, such as Normal distribution,

Uniform distribution and Exponential distribution.

The perpendiculars erected at any two points � and � give the probability that � is

between the points � and �.

� � ≤ � ≤ � =
�

�

� �� ��

Graph of a continuous distribution showing area between � and �.
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Normal Distribution

The Normal distribution, also known as the Gaussian distribution, is a fundamental
distribution in statistics. For a continuous random variable � with mean � and variance

�2, denoted as � ∼ � �, �2 , the probability density function (PDF) � � is given by:

� � =
1

� 2�
�

− �−� 2

2�2

The Figure shows the normal distribution curves for � = 0 with standard deviations
of 5, 10, and 20.

Curves of normal distribution

Properties of the Normal Distribution

1. Symmetry: The normal distribution is symmetric around its mean �.

2. Bell-shaped: The curve has a single peak at the mean.

3.Mean, Median, Mode: All are equal (μ).

4. Variance ��: Controls spread; larger �2 means a wider curve.

5. Total Area: Under the curve = 1.

6. Asymptotic: Tails approach x-axis but never touch.
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Standard Normal Distribution

The standard normal distribution, also called the Z-distribution, is a special normal

distribution where the mean is 0 and the standard deviation is 1. That is � ∼ � 0,1 .

The PDF of the standard normal distribution � � is given by:

� � =
1
2�

�− �2

2

A normal distribution can be standardized by converting its values to z-scores using:

� =
� − �

�
The distribution plot below is a standard normal distribution.

 To calculate � � < �1 , when � ∼ � �, �2 .

1. Convert �1 to a z-score:
�1 =

�1 − �
�

2. Use z-table to find � � < �1 , which equals � � < �1 .

Example 1: If � ∼ � 50,100 , then find � � < 62 .

Solution:

�1 =
62 − 50

100
= 1.2

� � < 62 = � � < 1.2

From z-table

� � < 1.2 = 0.8849 ⇰ � � < 62 = 0.8849.

https://www.scribbr.com/statistics/normal-distribution/
https://www.scribbr.com/statistics/normal-distribution/
https://www.scribbr.com/statistics/mean/
https://www.scribbr.com/statistics/standard-deviation/
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 To calculate � �1 < � < �2 , when � ∼ � �, �2 .

1. � �1 < � < �2 = � � < �2 − � � < �1

2. Convert �1and �2 to a z-score:

�1 =
�1 − �

�
and �2 =

�2 − �
�

3. Use z-table to find � � < �1 and � � < �2

4. � �1 < � < �2 = � � < �2 − � � < �1

Example 2: If � ∼ � 10,16 , then find � 8 < � < 12 .

Solution: � 8 < � < 12 = � � < 12 − � � < 8

�1 =
8 − 10

4
=− 1 and �2 =

12 − 10
4

= 1

From z-table � � < 1 = 0.8413 and � � <− 1 = 0.1587

� 8 < � < 12 = � � < 1 − � � <− 1 = 0.8413 − 0.1587 = 0.6826

 To calculate � � > �1 : � � > �1 = 1 − � � ≤ �1

Example 3:A medical physicist is analyzing the radiation doses delivered to patients
undergoing radiotherapy. The doses follow a normal distribution with � = 40 Gy and

�2 = 9 Gy. What is the probability that a patient receives a dose will be greater than
35 Gy?
Solution: � � > 35 = 1 − � � ≤ 35

�1 =
35 − 40

3
=− 1.67

� � > 35 = 1 − � � ≤− 1.67 = 1 − 0.0475 = 0.9525

Example 4: If the hemoglobin level in the blood of a community is distributed
according to the normal distribution with a mean of 16 and a variance of 0.81, then if
we choose a person at random, what is the probability that his hemoglobin level will
be greater than 17?
Solution:

�1 =
17 − 16

0.9
= 1.11

� � > 17 = 1 − � � ≤ 1.11 = 1 − 0.8665 = 0.1335
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Example 5: Suppose the number of ridges in the fingerprints of individuals in a given
population is normally distributed with mean 140 and standard deviation 50. Find the
probability that the number of ridges on the fingers of an individual randomly selected
from this population is: a) Less than 100. b) Between 120 and 200.
c) In a population of 10,000 people how many would you expect to have a ridge count
of more than150?
Solution:

a) �1 =
100 − 140

50
=− 0.8

� � < 100 = � � <− 0.8 = 0.2119
b) � 120 < � < 200 = � � < 200 − � � < 120

�1 =
120 − 140

50
=− 0.4 , �2 =

200 − 140
50

= 1.2

� 120 < � < 200 = � � < 1.2 − � � <− 0.4 = 0.8849 − 0.3446 = 0.2023

c) �1 =
150 − 140

50
= 0.2

� � > 150 = 1 − � � ≤ 0.2 = 1 − 0.5793 = 0.4207

� � > 150 =
� � > 150

� �

0.4207 =
� � > 150

10000
� � > 150 = 4207

There are 4207 person have a ridge count of more than150.

H.W.

1. Let x~ � (75 ,625). Then find:
(a) �(50 ≤ � ≤ 100 )
(b) �(� > 60 )
(c) �(� < 90 )
2. If the total cholesterol values for a certain population are approximately normally
distributed with a mean of 200 mg /100 ml and a standard deviation of 20 mg/100 ml,
find the probability that an individual picked at random from this population will have
a cholesterol values:
(a) Between 180 and 200 mg/100 ml
(b) Greater than 225 mg/100 ml
(c) Less than 150 mg/100 ml
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