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Defin Let X be a discrete . V.

~/ puf Rx)) . We define its expectation as

# [x] = Zopyl s

Example .
ETX .Y] =Zy - Risk,So

Defin . We say that rv.S X and Y are independent if
↑ [X =x

,
Y =y] = P[X=c] ·PE=y] = Ex(x) ·Fy(y) for allosy

Proposition. Let X and Y be discrete r.v. w/

joint panf Px, ( ,3)
and

marginal pufs px(x) and py(y).
Then, X and Y are independent

(=)

Rx ,y(x ,y) = py(x) -py(y)
↓

If X and Y are independent ,
then EIX --] = E[X] ·FE]








