


XY % discretervs. ae dolY =ylg gt g7 o X =xF ¢

¥

5.7 &= % it & gz (conditional distribution)

FeniE gkl amewr e IP{Y =y)ant £ o

l.e. :

P(X =xY =y) = —

P(X=xY=y) f(xy)

P(Y =y) f,(y)



Check Y P(X =xY=y) =1

= YP(X=xY=y)=X













f , :

o EXY B o f o (xy)=f,(x)-f,(y) VvV Xy
S (X‘Y = y): fy (X)
AL R RS S = @EE S SV (xy)

< X,Y independent.

ERCFEXEBY B YFAETEZ ¢REX U FEgIeg

FEH S E



F XY & continuous rvs., &Y =yemig it T o X i 25 % R SH

(conditional pdf) =

x\Y (X‘Y y)

R [0 f (XY =y)x=1

x\Y (X‘Y y)dX Ioo Xfi(();’)y)dx

1 1
- I_w fX,Y (X’ y)dx = fY (y) fY (y) =1




d conditional pdf ez _%
foo (6 y)=f,, (XY =y)-f,(y)
fre (6 Y)= fy 5 (VX = X)- £, (%)
XYk o f,,(xy)=f(x)- f,(y) VvV xy
< f (Y =y)=f,() Vv xy

< fiu(yX=x)=f(y) Vv xy



Ex5.23 ¢ Ex5.18, Ex5.19

x+y) , 0<x<20<y<?2
fx,Y(X’y):{g 0 OW

—
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. fo(y‘X :X): 2

. X, Y dependent

(x)  2(x+1)
0<y<2
= f,(y)=3(y+1)
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