
 

Probability Models Evansand Rosenthal 1 2

Sample space S set of all possible outcomes
of experiment

simulation data collection

Events E all subsets of outcomes

Def1.2.1

Probability Model assigns
in oil to events

P E 10113

Example flipping on fair Coin

assumptions only
land on two sides

initial conditions don't
matter
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Basic Properties of Probability Models
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then
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Example flipping nonfair
Coin
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long run frequency interpretting
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Key idea
use freq interpretation to calculate
more complex probabilities

flip Coin twice
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Random Variable different definition than 2.1.1

A random variable is a variable whose value

is determined by
chance via a probability

model

usually we prefer to work a numerical

variables

eg H 1 0

Bernoulli Random Variable

Our model of a coin is
called a

Bernoulli Random variable

we write
Bernoulli q

to mean that is a Bernoulli random

variable of parameters of

PCE 01 1 8
PE 7 8



In general we write

None of Distribution
Parameters

Probability
distribution probability model


