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Two Types of Random Variables
e Arandomvariable assumes numerical values associated with the random
outcomes of an experiment, where one (and only one) numerical value is
assigned to each sample point
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o P(x)>/=0forall values of x
o SUMp(x)=1

o W=E(x) =SUM (xp(x))
o The expected value is the mean of the probability distribution
o Mean value of xin an infinite number of repetitions of the experiment
The population variance sigma”2 is the average of the squared distance of x
fromthe population mean pu
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The variance of a discrete random variable is

o Sigma”2 =E[(x- u)*2] = SUM(x- u)*2*SUM p(x)

o Sigma = sqrt(sigma”2) =sqrt(SUM(x- u)*2)*SUM p(x)



