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Definition:  Let (_Q_, &, \’P) be a probability space and let
X . (L —> IR , Y : (L —> R be two random variables.

Then X, Y arve called independent if for all K1Y € R
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Example: Product space: _(L = _CL, X ..O_L p X : (L — R / X(“u“u) ~= 5’(“4)
Y : (L —> R / Y(“Ju“t—) = j(“"r-)

::> X/Y are independent random variables

Definition: A family (Xﬂ>te‘l_' is called independent if for all XJE.(R
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