MATH 262 — 20 April 2026

Two DiscRETE RANDOM VARIABLES

For discrete rvs X d Y: es Hhe pobabil
o u/ﬂ bt X Y
JoINT MAss FUNCTION: ?('X,'\/): P(X:?C, Y:»y) have cerfein ualues

simultaneasly

MARGINAL MAss FuncTioNs: Px(’d = 3, P(X/\AE ﬂ"“ proloab I Heg

of X wd ¥
individually

X ond Y gre INDEPENDENT if p(x,y)=px(X)PY(y>.

Two ConTinvous RANDOM  VARIABLES

Fc'>r continuous rvS X and Y:

Joint DensiTY FuncTiON: af(x,y) such that for any

st A R, P((x) <A) = J[ 46y dA
A

) placKen, ceYed) = PL(%,¥)¢A)

>7 = \(‘;Sj(:(x,yy o(y o()( = gg Q(x,y\ dA
A

MARGINAL DeNsITY FUunNcTIONS: fx(x3=l Hx,7) dvy

5 (y) = j: Flx,y) dx

X and Y are INDEPENDENT if 4(xy)=F() 0.
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