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A Probability Theory

Let Y be a discrete random variable (DV) with sample space Y = N and probability functi-

on P (Y = y). Let X be a continuous random variable (CV) with sample space X = R and

probability density function ⇢(x).

A.1 Normalization
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A.2 Expected Value
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Linearity of the expected value:

haY + bi = a · hY i+ b a, b 2 R
haX + bi = a · hXi+ b a, b 2 R

A.3 Variance

Var(Y ) = �
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= hX2i � hXi2
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