
N(m, ti) = number of events: "xi = x + Dx" 
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Precision of measurment
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Probability density function (PDF)

• The characteristics of a random process or a 
random variable can be interpreted from the 
histogram



PDF properties
• Id Δx=dx (trop petit) so, the histogram becomes 

continuous. In this case we can write: 
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Histogram or PDF
Random signal
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Cumulative density function



examples



     




 dxtxfxggE ii ,

Statistical parameters :

Average value :
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Expectation, variance
Every function of a random variable is a random variable. If we know the probability 

distribution of a RV, we can deduce the expectation value of the function of a 

random variable:



Moments of higher order

• The definition of the moment of order r is:

• The definition of the characteristic function is:
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