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Random variables

A random variable is a function X : Ω→ R.
(Since Ω is countable, so is range X )

For any k, we define

P(X = k) =
∑

ω∈Ω:X (ω)=k

p(ω).

The collection (k,P(X = k)) where k ranges over range X is called the
probability distribution of X .




