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Random V-variables on a probability space

-

<Y Definition. Random variable or observables

A random V-variable or observable on the probability space (M, Ay, P) is a measurable
function

X M-V
to a measurable space (V, Ay) which means for every Borel set BC V

X Y(B)c Ay

.

-

<« Definition. Probability distribution of a random variable X : (M, Ay, P) — (V, Ay)
The function pux : Ay = R
px(B) = P(X}(B))

is called the probability distribution of X.
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<« Definition. Probability distribution of a random variable
X: (M, Ay, P) = (V, Av)

The function px : Ay = R
px(B) :== P(X'(B))

is called the probability distribution of X.
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makes

(V’ B(TV)’ P'X)

a probability space.
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