Lecture 4: Random Process
Introduction to Data Analysis Techniques

1 Random Variable
2 Probability Density Function

3 Random Number Generator

Definition 3.1 (Pseudo Random Number Sequence). [def :pseudo-random-number-sequence] A pS@UdO
random number sequence is a sequence which looks random

Definition 3.2 (PSGUdO Random Number Generator (PRNG)). [def :pseudo-random-number-generator-prng] A
pseudo random number generator is a deterministic algorithm which generates a pseudo random

number sequence.
Example 3.1 (Slmple Generator). [eg:simple-generator]

x, = (axg + c)%m
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