Math 262 — 15 November 2022

Two DiscRETE RANDOM VARIABLES
For discrete rvs X and Y:
JoINT MAss FoneTioN: plx,y)= P(X=x, Y=y)

MMGINAL MAss FuncTioNS: PX(,Q: Zy. p(x,y)
Pely)=Zplxy)

X ond Y gre INDEPENDENT  if  plx,y) = pi ) py(y).

Two ConTiNvous RanDom  VARIABLES

For continuous rus X aond Y

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

st A R, P((xY)<A) = [[ 3y dA
A

PlatXeb, ceYel)=P((x,1)eA)

= C&S:‘Q(X,yB dy dx = Sg flxy) dA
A

MARGINAL DeNsITY FuNcTIONS: fx(x)=l tx,7) dy

}‘{ (v) :j: Flxy) dx
X and Y are INDEPENDENT if 4(xy) =) F G
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