PZRBEHET (96 T) Bt 35: BB RGEHHEDI M

5t 35 2B K GHERES
(&K §5.3)

EF. (2) LHAHEPER B

(Y1,Y2) ~ joint pmf p(y1,y2)
B Y7 REEREARE EXKE (marginal pmf)

def
r1(y1) = P(Y1=y1)

= Y P(Y1 =vy1,Y2 =1y2)
Y2

= > p(y1,y2)
Y2

H 2B E RS E el yo; FIHE, Yo By
marginal pmf

def
= P(Yo=1yo)

Y P(Y1=y1,Yo =1y2)

y1
> p(y1,92)
y1

p2(y2)

(b) W ERE s B

(Y1,Y5) ~ joint pdf f(y1,y>)
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A Yy B2 ERKE (marginal pdf)

fily1) = e /_OO f(y1,y2)dy2

H Y> B9 marginal pdf
def

fo(y2) = /_OO f(y1,y2)dy1

Bl 1. i 3 e, 2 MREMS, 8 1 BT
g, B 2 NMEE—FEg. ¥ Y7 = ﬁ%\@q:‘#%
EEHH Y, = ZEGTREFEERH. 5K Y1 H Y5
# joint pmf, K Y7 B marginal pmf.

<> WRIFELTED A,

p(1,1) = P(Y1=1,Y,=1)
_ (1)) )
(3)

_3:2_ 6
15 15
G, RS E R EL T,
p(0,0) = PGEHEMNBEIESR)
= P®) =0
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o=@ _2
on-BOE_
o= Q2
o= BQE_2

LIk
p(1,2) =p(2,1) =p(2,2) = P(0) =0
HIRBZEES RE 2 AR, WrAIFIRNT:

Y1
Yo 0 1 2 Total
0 0 3/15 3/15 6/15
1 2/15 6/15 0 8/15
2 1/15 0 0 1/15

Total 3/15 9/15 3/15

MR EEHRAERNENESR, Y1 B marginal pmf

3 KRB A TIRE



PZRBEHET (96 T) Bt 35: BB RGEHHEDI M

F:

p1(0)

p(0,0) +p(0,1) + p(0,2)

2 1 3
0O - —
+15+15 15

p(l 0)-+ap(1 1) +p(1,2)

9
+ -I- T

p1(1)

p1(2) = (2 0) +p(2,1) +p(2,2)

3
__++ ~ 15

IR ATEIIA. I%Lﬁéi’ﬂ%ﬂ’ﬂ%é (E&), HisEE
RHEAREEKE (marginal pmf). R, &FHEF
£ Yo B9 marginal pmf, BAIRERAE.

Bl 2. ZwEEEEFEREE (Y1,Ys) B joint pdf

0<y1<1,0<y2 <1

_ ) 2y1,
fly1,y2) = { 0. HE

A f(y1,y2) MER, WK Yy 8 Y, ) marginal
pdf.

<> f(yy,yo) WEIFA TR,
4 kB R TR
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(1) BEFEAME " PTTH yo-8" ¥, Y7 B marginal
pdf B=A01, AE .

(2) ZHEAMAEE "FTR y1 ¥ K, Yo B marginal
pdf B¥EF5 54, WERMR.

BEREAT

(1) Y71 B marginal pdf: B 0<y; <1,

f1(y1) /OO f(y1,y2)dyo

—O0

1
= 2y1d
/o y1ay2

1
= 2y1y2‘ . 2y1
yo=
HPE yp <0 By > 1,

filyr) = /OO f(y1,y2)dyo

— OO

o0
— / Ody, = 0

— OO
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Kk, ##& ki, Y7 8 marginal pdf

201, 0<y; <1
f1ly1) = { Oy1 ==

HE
ANE A7 .

(2) Yo B marginal pdf: #® 0 <y, <1,

/_O:O f(y1,y2)dy1

f2(y2)

fo(y2) = /OO f(y1,y2)dy1

Ody1 = 0O

|
T
g

— 00

Ht, &Lk, B Yo B marginal pdf

fo(y2) =
AN s

I, 0<y><1
0, HE
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Ef. ZWOBESEE R
(Y1,Y2) ~ joint pmf p(y1,y2)

H Y7 # Ys 89 marginal pmf 25158 p1(y1) &
po(y2). HIEE Yo =yo T, Y1 HIRMAREERKE
(conditional pmf)

p(y1ly2) L pyvy = y1|Y2 = y2)
_ PMi=wy1,Y2=y2)
P(Y2 = y2)
p(y1,92)
p2(y2)

& po(ys) > 0 K.

[~

£, & po(yp) =0 W, B p(y1]yn) REZ.

P

[FHE, ¥FE Y1 =y1 T, Yo B conditional pmf

p(y2ly1) L Py = y2|Y1 = y1)
_ PMi=wy1,Y2 =y2)
P(Y1 = y1)
p(y1,92)
p1(y1)

& p1(y1) > 0 K.
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[

E. & p1(y1) = 0 W, A p(y2ly1) REE.

A

Bl 3. EBHI L, BRREE Yo=1 T, Yy WEHEHE
BEXH (conditional pmf), 7REl, EZEGTE—
ANERFEER, & 58MGRES1H.

<f#> Bl 1, joint pmf p(y1,yo) & marginal
pmf p1(y1), pa(y2) WTE:

Y1
Y2 0 1 2 Total
O 0 3/15 3/15 6/15
1 2/15 6/15 O 8/15
2 1/15 0 0 1/15

Total 3/15 9/15 3/15

#E KEE Yo =1, Y1 B conditional pmf
p(y1|Yo = 1) B, REFE (Yo = 1) FrtERFIENT,
AT

p(0,1) 2/15 1

pOY2=1=""1y T8/15 4

LAk
p(1,1) 6/15 3

p(1lYo =1) = po(1) —8/15 4
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il

p(2,1) O
po(1) ~ 8/15
A, ¥%E Yo = 1, Y1 B conditional pmf

p(2lYo=1) =

=0
p(y1lYo =1) = { g 917
47 yl_l

FH, f5%F Yo = 0, Y7 B conditional pmf
1
z —1
p(y1|Y2 = 0) = { Py 917
2 Y1 — 2
DIKAGE Yo = 2 B, Y1 Y conditional pmf

p(y1|Yo=2)=1, y1 =0

it 1. EEHREN Yo = yo B, conditional pmf
p(y1lyp) AEB—RIEER y1 HIEEEHEH pmf.

it 2. BHREEE

K% (conditional pmf)
p(y1lys) FEE Yo HEE(E

T 2

P

- 3. WBE Y1 = vy, Yo B conditional pmf 20T

2

=3 =1
p(y2|Y1 = 0) = { 1 y2_2

3 Yz —
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p(y2lY1=1) = {

W@P
<
N N
|
= O

AR
p(y2|Y1 =2) =1, yp=0

%ﬁ@ﬁﬂﬁ%ﬁ%yazpr@ﬂm)K%%*ﬂ%
E5 yo MFEREED pmf, UKEZE Y, WEIZEM

—

it 4. B YD B Y, BEaEERREH, IIEELES
P(Y1 = y1]Yo = yp2) Bl P(Yo = yo|Y1 = y1),
Btk P(Yo =yo) B P(Y7 =y1) BHEE 0. {HH
FEEU T E BN BRERESMEE (conditional cdf)
=F.

EFE. BHAEEEREY
(Y1,Y2) ~ joint pdf f(y1,y2)
H¥EE Yo = yo, Y1 BJ conditional cdf

def
F(yily2) = P(Y1 <y1]Yo = y2)

it. FEEBEME Yo = yo, conditional cdf
F(yilyp) B— y1 WEKE, HAFR—AIRER y1 B
FErR S HH cdf.

10 KRB A TIRE



AR LR (96 T)

Bt 35: BB RGEHHEDI M

[, € Y1 = y1, Yo B conditional cdf

def

F(yz2ly1) = P(Yo < y2|Y1 = y1)

P

E. EERERN Y1 = y1, F(yoly1) AER—AIEEE

5 yo HIBEREEH cdf.

L

. R Yo & yo MEIT/NEERIBEESIT OIS

L B ERREE,

F(y1) =

NHE Y1 /Y

F(y1)

f2(y2)dy2
PgOY1 < y1)
/_oo P(Y1 < y1lY2 = y2) f2(y2)dy2
/_O:O F(y1ly2) f2(y2)dy2 (1)

marginal pdf & f1(y1), &

= P(Y1 <wy1)
Y1
=/ f1(t1)dty

— OO

= /yl _/OO f(t1,y2)dy2] dt1

—O0 Ly —0OO

= /OO /y;f(tbyz)dh] dy> (2)

_m | J—
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g (1) A& (2) 5, =

Flyily2)f2(2) = [ f(ta,y2)ds
B

F(y1ly2) = /_y; fJE;’yZ§)dt1

Fll, B cdf B pdf ZRHEIEMR, " EPRIEREK
B

A:

f(y1,y2)

fo(y2)
BiaE Yo =y I, Y1 B conditional pdf, LA
flyilyn) Frz. EREENT.

'_L"éé = N == 9=
EZ. e EEERE R

(Y1,Y5) ~ joint pdf f(y1,y>)
H Y7 8 Y5 B marginal pdf 2518 f1(yq)

fo(yn). RIEEEFES fo(ys) >0 B yo, fAE
Y> = yo, Y7 BJ conditional pdf

def f(y1,y2)
flyily2) = 1o (o)

-'Il:lll}l

t. BEEHREN Yo =yo, f(y1ly2) XER—FIRE(E
5 oy NFEREEN pdf. XFEZE Yo HIBISETE.
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FH, HEEMES f1(y1) > 0 B y1, € Y1 = y1,
Y> By conditional pdf

def f(y1,92)
fly2ly1) = 1 (01)

P

E. BEERERN Y1 =y, f(yoly1) ABB—AEE(E
B yo MIFEREEN) pdf. XFEFE Yy HYBIS(ETNE.

P

1. B fo(yo) =0, Bl f(y1lyn) RES. HHE,

# f1(y1) =0, f(yzly1) TRRER.
=t 2. #4 conditional cdf E& conditional pdf
HEE, B
Yo
F(yz2ly1) = /_OO f(toly1)dto
B
Y1
F(y1ly2) = /_OO f(t1|y2)dty

Bl 4. H—RHENE Y, AR EBERS vy
e, Y1 < Yo, X

1
ViV 5, 0<y1 Sy2 <2
~ — 2 = = =
(Y1,Y2) ~ f(y1,92) {O, o
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AR () ¥BE Yo = yo, Y1 B conditional pdf, LA
K (b)) PRER < 1/2] KERHNE1.5).

<f#> (a) &K Yo B marginal pdf fo(yo): B
joint pdf f(y1,y2) FEEEK

n- O0<y <2
1 0<y1 <yo

EIEME 5, HEMARUERS 0, WER.

it. HEB R WEES 3(2)(2) =2, Ak
(Y1,Y2) ~ unif(R)
B, E 0 <y <2H,

fo(y2) = /OO f(y1,y2)dy1

— 0

y2 1
= —d
0 o U1
1 %2 1
— U1 — JY2
2 Y1 =0 2

=i

2 yp < 0 B yp > 2 I,

fo(y2) = /OO f(y1,y2)dy1

— OO

o0
— / Ody; = O

— OO
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R, #& ki, Yo B marginal pdf

1
Lo 0<yr <2
fo(y2) = { 8?2 e b2 =

%, i conditional pdf WES, B
0 < yo <2 (HRME fo(y2) > 0), € Yo = yo,
Y7 BJ conditonal pdf

Fulyn) = JWv2)

f2(y2)
/2 __ 1
— (1/8)y2 Y2’ ;E Y1 < Y2 (3)
@2y =% FE

X oy <0 B yo > 2 K, f(yilyp) KEE, REIE
fo(y2) = 0.

(b) REFEE,
AR

P(Y1 < 1/2|Y, = 1.5)

1/2
/ f(y1ly2 = 1.5)dyy

— OO

1/2 1
4
/o 1591

1 ‘1/2 05 1

— Eyl

0 1. 3
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H 58 —EESEOLRIERE 2, 5= ESEWEKIL IR
3) K, &
1

—15)= .
f(y1lyo ) 15

0<wy1 <15
FITEL.

L

E. BEANE Yo [ERUBRARZE, W

1/2
P(1<1/2[¥=2) = [ " fluly = 2)dy

1/21
= ~d
| S
1 1/2
Eyl

1
ylzo 4

VY4
P(Y1 < 1/2|Ys = 1/3)

1/2
= /OO f(yily2 = 1/3)dy1

= 3y1‘ =
—EHARR, HhE EERELIER

1
flyilyp=1/3) =3, 0<y; < 3
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FrEt. 4%, AR L GRAHERREE Yo RIBZEE

el
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