Random Variables

Example When a coin is flipped three (3) times, the
sample space 2 is given by

Q={(H,H,H), (HHT), (HT H), (T,H,H),
(H,T,T), (T,H,T), (T, T,H), (T, T,T)}.

If X (w) denotes the number of times head occurs in

the elementary event w, then

= X(H,T,H) = X(T,H,H) = 2,
X(H T.T)= X(T,H,T) = X(T,T,H) =1,
X(T,T,T




If the probability of heads and tails are
P(H) = P(T) = 3, then the probability of, say,
X = 2 is equal to the probability of the event

XY2)={(H,HT), (H,T,H), (T,H,H)},

that is %. X is, therefore, a real funct n e ne n

t e et fall e ent . u hafun tionis alled a
ran ara le. If thesa plespa eis crete,
the rando variable X is also said to be dis rete.

fun tion X de nedon ( , )isa
if, for all real |, the set
X( )= 1} isan event.
























































































