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The cdfgives us complete information about the distribution

of a random variable .
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Q : what of your calf is a step function ?
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Then
,your r. v. is discrete , i.e.,

it can take @ most

countably many values .
It's usually more convenient to express the dist

'
n of a discrete r. o.

using its
probability (mass) f

'
lion (pmf) .

In general, the support of a r.ru. is (vaguely speaking ) the
set of all the values that a r. o. can take .

For discrete r. u. the support is the set of all the points @which the calf jumps .
For those points, the pmf is
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Bernoulli .

The support of an X w/ the Bernoulli dist
'

n is {o, i} .

We usually interpret
"

I
''

as
"

success
"

and
"
O
"

as
''

failure
"

.

We denote the probability of success in a single Bernoulli trial
by p .
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• X - Bernoulli (p)

• Px (o )
= I-p
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