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Probability Density Function 

• A function that defines the relationship between a random variable and its probability, such that
you can find the probability of the variable using the function, is called a Probability Density
Function (PDF) in statistics.

• The Probability Density Function(PDF) defines the probability function representing the density
of a continuous random variable lying between a specific range of values. In other words, the
probability density function produces the likelihood of values of the continuous random variable.

• Probability Density Function is denoted by f(x)

• Continuous Variable: A continuous random variable can take on infinite different values within a
range of values, e.g., amount of rainfall occurring in a month.
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Probability Density Function 

Now, consider a continuous random variable x, which has a probability density function, that defines
the range of probabilities taken by this function as f(x)

As the probability cannot be more than P(b) and less than P(a), you can represent it as:   
P(a) <= X <= P(b).
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THANK YOU


