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Random Variables
... on a finite -f (for now).

Example -
Consider an experiment consisting of 3 independent
tosses of a fair coin.
What is the outcome space & corresponding to this
experiment ?
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Q : How do we model the number of Is in the first

two cointosses?
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& Now we
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Defin . Let of be a finite outcome space.
Any function

X :& >R is called a
RANDOM VARIABLE.

Note : By convention , random variables are usually denoted by
the capital letters of the latin alphabet .
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Support (X) =S,2 , ..., xm] E is every possible value
X cantake

Defin. The probability (mass) function (pmf)
of X is defined as follows :

Ry(k) : = P[X=xR] for all k= 1 , ...,m








