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Probability Theory — Part 17

standard deviation = ,! variance

Definition: (—O-/ VA/ lP) probability space | ><: (—> R random variable,
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is called the standard deviation of >< _

Examples:

(a) >< ~ Uniform (i h}) discrete case with ]PX({ }) = —15
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(b) ><,\, NOVYY\a\ </~M 0*l> continuous case with pdf
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