
MA8409 SUMMARY LEC 4

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

E(g(X)) =(9(X)dP =(my(dMxxx) 9:RR -> iB - meas.

characteristic funcion ofX:Excus= Eceinx)

X nd Gaussian () Ix(u) =eium=
uTE

for some MeM", symm. [



Independence

Events A, B independetif

P(A(B) =P(A) > P(AnB) =P(A). P(B)
Bayes law

P(A1B) =P(A(B). P(B)

Outcome we B gives no info to whether weA


