Lesson 7.1  

A random variable is a variable whose value is a numerical outcome of a random phenomenon.  We usually use capital letters such as X or Y to denote random variables.

A discrete random variable X has countable number of possible values.  The probability distribution of X lists the values and their probabilities:

	Value of X
	x1
	x2
	x3
	…
	xk

	Probability
	p1
	p2
	p3
	…
	pk


The probabilities must satisfy two requirements:

1. Every probability pi is a number between 0 and 1.

2. p1 + p2 + p3 + … pk = 1

We can use a probability histogram to display the probability distribution of a discrete random variable.

A continuous random variable X takes all values in an interval of numbers.  The probability distribution of X is described by a density curve, but we cannot make a table of values.  The probability of any event is the area under the density curve and above the values of X that make up the event.
