Math 262 — 20 April 2022

Two DiscRETE RANDOM VARIABLES
For discrete  rvs X and Y

JoINT Mass FuncTioN: p(x,y)= P(X=x, Y=y) é_ag’es ;’ge probabily
at =x  and

MARGINAL MAss  FuncTioNS: py () = % p (%) } =y sindfencosdy
B Sive‘ probalilities
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of X o Y
“\d.lv:dua’]/

X ond Y are INDEPENDENT i P(X/7) = Px ()‘) Py (‘/)

Two ConTiNvous RANDoM VARIABLES

For continuous rus X aond Y

IOlNT DENSIT‘/ FuNcTION: f(x,y) such that for ony

seb A RS, P((XY)<A) = ﬂ F(x,y) dA
A

PlatXeb, ceYel)= P(x,1)¢A)

= LBS:{:(X,)B dy dx = Sg flxy) dA
A

MARGINAL DeNsITY FunNcTIONS: fx(x3=I tx,7) dy

}‘{ (“/) :j: 10(*/7) dx
X and Y are INDEPENDENT if *f(_')(,'y)=‘[:x(><)ﬁ(‘l>-
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