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第 5.5 節 連續隨機變數的邊際分配 
 
X,Y ~ Continuous r.v.s with joint pdf  yxf YX ,, . 則 X 的邊際機率密度

函數 (marginal pdf) 為： 

   

 dyyxfxf YXX ,,       ( discrete    

y
YXX yxfxf ,,  ) 

同理 Y 的 marginal pdf 為： 

   

 dxyxfyf YXY ,,  
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邊際累積分配函數 (marginal cdf)： 

   x
X XF x f t d t     (marginal cdf 是 marginal pdf 積分) 

   y
Y YF y f t d t  
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Ex 5.17  假設
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 4



The cdf of X is       
x

XX dttfxXPxF  
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Ex 5.18     

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 The marginal pdf of X is    

 dyyxfxf YXX ,,  
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The cdf of X is 

       1
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Note： 

If X, Y independent  (與 discrete 相同) 

       yfxfyxf YXYX ,,   yx,  

       yFxFyxF YXYX ,,   yx,  

 8



Ex 5.19  根據 Ex 5.15,  
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根據 Ex 5.16     

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      yfxfyxf YXYX ,,  

∴  X 與 Y 相依 


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