
MA8409 SUMMARY LEC 3

lut. theory -> probab. theory -> stock, piot. -> stock. Int. -> SDES ->...

(2,F,P) probability space (P(2)=1]

X random variable ifX:1->R is F-meas.

Distribution/law of X:Mx(B) =P(X-(B)), B =B3

cumulative distr. fumcin Fx(x) =Mx((-0,x3)

probability density fencin txsuch that Mx(B) =(p fx(xdx
pdf does not always exist!


