
 

Random variables

A random variable r v X on a prob space N p
is a function Xin IR

A a is an event w Xlw a

The expectation or expected value or mean

of a r.ir is defined as
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Linearity of expectation

Thmi V 2 random vars X Y defined on same

prob space
F XH ECx tECY

Co ybymdutw E cX cE X
If X X tXat tXn

then
F X E X tE Ht tE Xn



Variance of ariv

measureof deviation of nu from its expectedvalue
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3 homeworks returned to n students shuffledrandomly
X students that receive their own homework
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