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Probability Theory — Part 23

Stochastic processes: « *random variables in a row"

« random experiment with time evolution

(discrete timesteps, continuous time)
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coin game: foss a coin again and again until two successive heads occur
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and Nth toss is "tails*
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no Two successive heads
in The first n tosses
and Nth toss is "heads"

Definition: | set (of’fen T =N, T:'zl T = R)
For each €€ | , define: Xt" a— R (random variable/ vector)

Then: (X")&T is called a stochastic process.

For we (L : the map T —> [R is called path,

t = Xt(“’)
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