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CUMULATIVE DISTRIBUTIONS

Definition

Given a distribution p : Ω → R, the cumulative distribution (or cumu-

lative distribution function, cdf ) of a random variable x : Ω → R is the

function F : R → R defined by

F (t) = P(x ≤ t),

for all t ∈ R.

Properties

The cumulative distribution of any random variable is

1. piecewise constant and

2. right continuous.
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