
Concept Question 8-4: Since P[𝑦𝑦 = 𝑐𝑐] = 0 for any continuous random variable 𝑦𝑦 and 
constant 𝑐𝑐, how can 𝑝𝑝(𝑥𝑥|𝑦𝑦) make sense? 
 
𝑝𝑝(𝑥𝑥|𝑦𝑦) is the pdf for 𝑥𝑥 if 𝑦𝑦 is restricted to the value 𝑐𝑐, even though the latter has probability zero. 
 
  


