PZRBEHET (96 T) BT 36: BIFEREE

it 36: B e
(FRA §5.4)

TR, ZFEMEH Yy, Yo A (mutually
independent) HHBEHEEN a < b, c < d,

Pla <Yy <b,c<Y,<d)
= P(a<Yy <b)P(c<Yr<d)

WERMHERPUWTHERE (L cdf WAERE):

(Y]_,YQ) ~ joint cdf F(’y]_,yQ)
H
Y] ~ F1(y1) Gl Yo ~ Fo(y2)
Al Yy 58 Y, MEBE ASEEHEEN (y1, u0),

F(y1,y2) = F1(y1)Fo(y2)
=HI, ¥ Yy, Yo BN (dependent).

ARATE pmf B pdf #fE HIET BT, T
H,

=t

HITE
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PZRBEHET (96 T) BT 36: BIFEREE

EFH 5.4, %

(Y1,Y2) ~ joint pmf p(y1,y2)

H Y] # Yo B marginal pmf 5518 p1(y1) &
po(y2). Al Y1 B Y, tHAEBHE HREH TR

(y1,92),

p(y1,y2) = p1(y1)p2(y2)
=JL
(Y1,Y2) ~ joint pdf f(y1,y2)

B Y1 # Y5 9 marginal pdf 73818 f1(y1) &
foy2). Bl Y7 8 Y, HAEBEBRESERR

(y1,¥2),
fy1,y2) = f1(y1) f2(y2)

# 1. & §5.3 hEREGWEITF, HEF joint pmf
p(y1,y2) AF:

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
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PZRBEHET (96 T) BT 36: BIFEREE

p(0,0) =0
H
p1(0) = 3/15, p2(0) =6/15
At LA

p(0,0) # p1(0)p2(0)
Mm&E Y7 & Yo NHAERESL.

F 2. % v, # Y, ) joint pdf

_ | 6y1y3, 0<y1<1,0<y, <1
fly1,y2) = { 0. e

R Y7 H Y, HEBT.

<FE> B, WHZEH joint pdf f(y1,yo) R

p-1 0y <l
| 0<y2<1

EIUE 6y ys, HEHIARE O, MEATR.

BETRE FEEZ LK marginal pdf £, 425
K Y7 8 Y5 B9 marginal pdf, iLUERE 5.4 At
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PZRBEHET (96 T) BT 36: BIFEREE

4 pdf FEPISHETE. BB 0 <y <1,
f1(y1) /_OO f(y1,y2)dy2

1 2
= /O 6y1y5dys

1 1
= 6y1 - —y§

=2
3 Y1

y2=0

E yp <0 8y > 1 K,

fi(y1) = /OO f(y1,y2)dyo =/OO Ody, = 0

- — 0

I, #F& k3, Y1 B marginal pdf

- 2y17 0 S Y1 S 1
fi(y1) = { 0. HE (1)
FHE, ¥R 0 <y, <1,
o0
fo(y2) = /_OO f(y1,y2)dy1
1 2
= / 6y1y5dy1
2
= 5 3y1‘y _og =32

P yo < 0 B oyo > 1,

fo(y2) = /OO f(y1,y2)dyr = /OO Ody; = 0O

—0o0 — 00

4 KRB A TIRE



PZRBEHET (96 T) BT 36: BIFEREE

Frlk, &t =K, B Yo By marginal pdf

3y5, 0<yr <1

fo(y2) = { 0 i (2)

sk, H (1) Ak (2) K, &
f1(y1) f2(y2)

( (2y1)(3y3) = 6y195, 0<y; <1,
— 0<y>2<1
(2y1)(0) = (0)(3y3)
. B (0)(0) =0, HE

= f(y1,92)
W, Y1 E2 Y, HAERSL.

3. % (v1,Y>) B joint pdf

)2, 0<y<y1<1
f(ylaUQ)—{O, oo

Ay Y1 #H Y, NENT.

&> WS joint pdf f(yy,yo) EERSE

n- 0<y1 <1
1 0<y < y1
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PZRBEHET (96 T) BT 36: BIFEREE

FREHRES 2, WER, #EP 0 <y <1,
fily1) = / f(y1,y2)dy>

= 2y2‘

H y1 <0 B y; > 1 K,

fi(y1) = /O:O f(y1,y2)dys = /OO Ody, = 0

— —00
Wi, &ff L=, B Y7 B marginal pdf
— 2y17 0 S Y1 S 1
fi(yr) = { 0. HE (3)

FIE, RREE R IR LURP A HERE

n- O0<y <1
|l y2<y1 <1

e, #ER 0 <y <1,

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

|
N
Sy
<
[

1
= 2y _ =2(1-)
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NEPE yo <0 B yo > 1,

fo(y2) = /OO fQy1,y2)dyr = /OO Ody; =0

—Oo0 —Oo0

FrLl, Yo B marginal pdf

Rp) ={ 50T gERst

BE, B 0<y <y <1, 7RED, 7EES

Ry : O<y1 <1
ly1<y2<1

E, mEx=, & (3) A (4) K, 7S

f1(y1) fo(y2) = (Qy1)(2(1 —y2)) #0
RMERKNEE Ry b, AIGH

f(y1,y2) =0
W, Y1 B Ys TN

5E. (1) EHI3 HF, R f1(yr) B, yo KSR
y1 B, K fo(yo) K, y1 WEDERE vy B, &
S BB RA.

(2) B2 5, K f1(y1) 8 fo(y) K, BRI
W, A% yp H yo B E, BIHAREL.
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I'_E-'I‘E‘ 5.5. % (Yl,YQ) i9] joint pdf f(yl,yg) &
T 1 35

R a<y <b
|l ec<yx<d

EEEE, EF a, b, ¢, d HRERH, BEHEMTRIR
Ef 0. Rl Yy 8 Y, HAEIEH RS

f(y1,y2) = g(y1)h(y2)
(y1) 1B y1 WFEEXRE, h(yy) EE yo WFE

\]]m \blt

{f g
| KL

<> B,

nll}l

+. EH 5.5 WER: AFEKH marginal pdf, R
Zaelt f(y1,yp) FEER—ME v K (FEEHE
AFL, INMERETERER) H—El yo FKEEIIEERN
A, EEHZKEIRANEFES pdf.

B 4. 8 (Y1,Y>) & joint pdf

0<y1<1,0<y2<1

_J 21,
fly1,y2) = { 0. HE

e Y7 H Y, tHEMSL.
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<#E>HE f(y1,y2) EFEES

R 0<y; <1
1 0y <1

ERIE (R BBARER) He

L 0<y <1
g(y1)={y1 =91 =

0, HE
2. 0<y < 1
h(y2)={0 MG
A&
g(y1)h(y2)

[ (y1)(2) = 2y, 0<wy; <1,

(y1)(0) B¢ (0)(2)
| B (0)(0) =0, HeE

= f(y1,y2)

Kk, HEM 5.5, Y7 8 Yo AR, #R g(y) H
h(yp) e pdf.

N\

H 5. % (Y1,Y>) W joint pdf
O<y><y1 <1

HE

fly1,y2) = { g’yl’
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Age Yq B Y, NHAME.

<#E>HE f(y1,y2) EFERE

R 0<y; <1
1 0<y2<y1

ERIE, H R BEANREH, T, MEEER a, b,
¢, d 5% f(y1,y2) EBAREHNARESE

n- a<y <b
|l c<yx<d

ERIE, NMFEEHE 5.5 HIGRM:, B RERERE 5.5 K7
Eretmir, BBA f(y1,yo) EHENT LEFBIRYHEN
—1ix, 5 (—EE)-(—28). Hit, FEREEHES5.4
Bl pdf RUAEEZREREE.

B, BB 0<y <1,
fily1) = /OO f(y1,y2)dy>
=/ 3y1dys

= 3y1y2‘
EIREEIR y1 < 0 B y1 > 1,

fi(y1) = /OO Odyo, = 0

— OO

10 KRB A TIRE



PZRBEHET (96 T) BT 36: BIFEREE

HIt, Y1 B marginal pdf

_ [ 3y3, 0<y1 <1
fi(yr) = { 0. HE

A%, RBES R IRLAF S RERR
B { 0<y2<1

y2 <y1 <1
HIER, SR 0 < yp < 1,
©. @)
fo(y2) = /_OO f(y1,y2)dy1
1
= 3y1dy1
Yo
3 5! 3 5
= Ui = (1 -y3)
2 lyy=yp 2

NHE yo < 0 BE yo > 1,

fo(y2) = /OO Ody; = 0O

— OO

FrLL, Yo B marginal pdf

3(1-42), 0<yr <1
— 2 yQ ’ >Y2 >
f2(y2) { 0, e

Bk, B 0<yy <y <1, 7RB, TEIEBE

Ry : O<y; <1
My <y2<1

(5)

(6)

11 R REERA TR



PZRBEHET (96 T) BT 36: BIFEREE

F, WEE, B (5) RE (6) =, A
3
f1(y1) f2(y2) = (3y2) (§<1 _ y§>) £ 0
BEERENESS Ry £, AIEH

f(y1,y2) =0
W, Y1 ©2 Yy PHAERNL.

. WE
Y1 ~ F1(y1), Yo ~ Fo(y2), ..., Yo ~ Fn(yn)
H
(Y17Y27°°°7Yn) ~ F(y17y27---7yn)
|

Y1, Yo, ..., Y
MAE L EBRESMEN (y1,v92,...,Yn),
F(y1,y2,.--,yn) = F1(y1)Fo(y2) - - - Fn(yn)

JREN, joint cdf P& E cdf BIRER; MMEERER
EE"] (y].) Y2, ... 7y2)1

P(y1, Y2, .-, yn) = p1(y1)p2(y2) - - - Pn(yn)
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(BEBUESD) JREN, joint pmf EREHE pmf BITEHE;
ﬁ%ﬁﬁﬁﬁ/\j (y17 y27 s e 7yn)1

fCy1,v2,- - yn) = fi(y1) fo(y2) -+ - fn(yn)
GEEHM), JREN, joint pdf P& E pdf RIEHE.
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