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Conditional Distribution of X(Conditional Distribution of X(ξξ) given event m) given event m

Note that ((X(Note that ((X(ξξ) ) ≤≤ x) x) ∩∩ m) is the event m) is the event 
consisting of all outcomes consisting of all outcomes ξξ such that X(such that X(ξξ) ) ≤≤ x x 
and x and x ∈∈ m. The properties of Fm. The properties of FXX(x(x || m) are m) are 
similar to Fsimilar to FXX (x).(x).
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Conditional Density of X(Conditional Density of X(ξξ) given event m) given event m
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For discrete random variable withFor discrete random variable with

LebesgueLebesgue Integral in Sample SpaceIntegral in Sample Space
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Expected Value of g(X)Expected Value of g(X)
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For discrete random variableFor discrete random variable

Expected value is a linear operator:Expected value is a linear operator:
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For a normal For a normal 
random variablerandom variable ( ) 2
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TchevycheffTchevycheff InequalityInequality
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Approximate Evaluation of Approximate Evaluation of 
Mean and Variance of g(X)Mean and Variance of g(X)
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