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Solving Probability Density with Newton’s Infinitesimal Method

ZHU Hui-min
(School of Mathematical Sciences, Fudan University, Shanghai 200433, China)

Abstract: The procedure to solve the probability density function for a continuous random variable with Newton’s
Infinitesimal method can be unified with that for a discrete random variable. Therefore it is more intuitive and
simpler, particularly more practical for complicated random variables.
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