
E PMF and CDF E
𝑃0 = 𝑃1 = 𝑃2 = 1/4
𝑋 ∶ Ω → ℝ
𝑋(1, 1) = 1 + 1 = 2 = Ω2

𝑋(1, 0) = 1 + 0 = 1 = Ω1

𝑋(0, 1) = 0 + 1 = 1 = Ω1

𝑋(0, 0) = 0 + 0 = 0 = Ω0

𝑃𝑀𝐹
𝑃(𝑋 = 0) = |Ω0| × 𝑃0 = 1 × 1/4 = 1/4
𝑃(𝑋 = 1) = |Ω1| × 𝑃1 = 2 × 1/4 = 1/2
𝑃(𝑋 = 2) = |Ω2| × 𝑃2 = 1 × 1/4 = 1/4

𝐶𝐷𝐹
𝐹(𝑋 = 0) = 𝑃(𝑋 = 0) = 1/4
𝐹(𝑋 = 1) = 𝑃(𝑋 = 0) + 𝑃(𝑋 = 1) = 3/4
𝐹(𝑋 = 2) = 𝑃(𝑋 = 0) + 𝑃(𝑋 = 1) + 𝑃(𝑋 = 2) = 1

𝐶𝐷𝐹
𝐹(𝑋 = 0) = 𝑃(𝑋 = 0) = 0.3
𝐹(𝑋 = 1) = 𝑃(𝑋 = 0) + 𝑃(𝑋 = 1) = 0.7
𝐹(𝑋 = 2) = 𝑃(𝑋 = 0) + 𝑃(𝑋 = 1) + 𝑃(𝑋 = 2) = 0.9
𝐹(𝑋 = 3) = 𝑃(𝑋 = 0)+𝑃(𝑋 = 1)+𝑃(𝑋 = 2)+𝑃(𝑋 = 3) =
1
𝑃𝑀𝐹 = ?



E PMF and CDF E
𝑃𝑀𝐹
𝑃(𝑋 = 0) = 𝐹(𝑋 = 0) − 𝐹(𝑋 = −1) = 0.3 − 0 = 0.3
𝑃(𝑋 = 1) = 𝐹(𝑋 = 1) − 𝐹(𝑋 = 0) = 0.7 − 0.3 = 0.4
𝑃(𝑋 = 2) = 𝐹(𝑋 = 2) − 𝐹(𝑋 = 1) = 0.9 − 0.7 = 0.2
𝑃(𝑋 = 3) = 𝐹(𝑋 = 3) − 𝐹(𝑋 = 2) = 1.0 − 0.9 = 0.1


