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1)Uniform or Rectangular Distribution  

Uniform  distribution  If the probability density function of a  random variable  

   is  given by  

   

 

  

 FIGURE 1 Uniform probability density. 

 

 

 

where the parameters a and b satisfy            , then the random  

variable     is  defined to be  uniformly distributed over the interval       ,  

  

 

 

  

 

 

 

 

 

 

 

The  uniform  distribution  gets  its  name from  the fact  that  its  density  is  

uniform, or constant, over the interval       . It is  also called the rectangular  

distribution-the shape of the density is  rectangular.  
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The  cumulative  distribution  function  of a  uniform  random  variable  is given 

by 

  

 

Example: If a  wheel  is  spun and then allowed to come to rest,  the point  

on  the circumference of the wheel that is  located opposite a certain  fixed  

marker could  be  considered  the  value  of a  random  variable     that  is  

uniformly  distributed  over  the  circumference  of the  wheel.  One  could  

then compute the  probability that    will  fall  in  any given arc. 

2 Normal Distribution 

Normal distribution  A  random variable     is  defined  to be  normally  

distributed if its  density is  given  by 

  

 

where  the  parameters   ,  and      satisfy                 and         .  

That is,  and         {                      and            
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