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EF. (2) LHAHEPER B

(Y1,Y5) ~ joint pmf p(y1,y2)
B Y7 REEREARE EXKE (marginal pmf)

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

= ) P(Y1=y1,Yo=12)
Y2

= > p(y1,y2)
Y2

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

def
= P(Yo=1yo)

> P(Y1 =y1,Y2 =12)

y1
> p(y1,92)
y1

p2(y2)

(b) W AERE s B

(Y1,Y5) ~ joint pdf f(y1,y2)
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A Y] B2 ERKE (marginal pdf)

fily1) = e /_Oof(ylayz)dyz
H Y> 8 marginal pdf

fo(y2) = e /_Oof(yl,yz)dw

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

<fE> BRI,

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

_ 3-2_6
15 15
A3, AIBHERYBEEL TR,
p(0,0) = PGEHEMAIBENLESR)
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_©)E)GE)_ 2
p(0,1) = (g) '—'Ig
_©)B)(e) _ 1
p(0,2) = (g) — 1—5
_ G0 G)_ s
p(1,0) = (g) ‘_'Ig
_(6)©)06) _ s
p(2,0) = (g) '_'Ig
DAk

p(1,2) =p(2,1) =p(2,2) = P(0) =0

WhREBEZEERE 2 AR, MAFRAT:

SURBSIE A E RN B E R

Y1

Yo O 1 2 Total

0 3/15 3/15 6/15
2/15 6/15 0 8/15
1/15 0 0 1/15

Total 3/15 9/15 3/15

, Y7 B marginal pmf
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F:

p1(0) = p(0,0) 4+ p(0,1) + p(0,2)

2 1 3
= 0 — —
+_15-+-15 15

p1(1) = p(l 0)-|-p(1 1) +p(1,2)

9
B + 5795 15

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

3
__++ ~ 15

IR A TEIIA. I%Lﬁéi’ﬂ%ﬂ’ﬂ%é (E&), HisEE
RHEAREEKE (marginal pmf). R, £FEF
% Yo B marginal pmf, BAIREREE.

Bl 2. ZwEEEEEREE (Y1,Y) B joint pdf

0<y1<1,0<y» <1

_ ) 291,
fly1,y2) = { 0. HE

Al [ (y1,v2) WER, 2K Y1 8 Y, K marginal
pdf.

<f#> f(yl ; y2) B0 B .
4 KB R T IREE




PRZSBAET (99T) Bt 35: BB RGBS

(1) EEHFAE “FITR y-8" K, Y7 8 marginal
pdf BR=A44, WER.

(2) ZHEAAE "I y1 8" K, Yo B marginal
pdf B¥EF5 54, WERMR.

BEREAT:

(1) Y7 B marginal pdf: P 0<y; <1,

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

— 00

1
= 2y1d
/O Yy1ay2

1
= 2y1y2‘ . 2y1
Yyor=
P y1 <0 B yp > 1,

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

—Oo0

o0
— / Ody, = 0

—Oo0
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A, #& 3, Y1 B marginal pdf

2y1. 0<y; <1
fi(y1) = { Oy1 =9

HE
ANE A7 .

(2) Yo B marginal pdf: 2 0 <ys <1,

/_O:O f(y1,y2)dy1

f2(y2)

f2(y2) =/ f(y1,y2)dy1

Ody1 = 0

|
—
3

— 00

A, & i, & Yo B9 marginal pdf

1, 0<y2<1
f2(y2)_{0 e

AN A
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TEf. ZMOBEHEE R
(Y1,Y2) ~ joint pmf p(y1,y2)

H Y] # Y5 B marginal pmf 53515 py(yy) £
po(y2). HIFEE Yo = yo T, Y7 HIRGEEAE RN
(conditional pmf)

p(y1ly2) L pyvy = y1|Y2 = y2)
_ P(Y1=wy1,Y2 =y2)
P(Yo = y2)
p(y1,y2)
p2(y2)

& po(yn) > 0 K.

[~

. & po(y2) = 0 W, B p(y1|ye) REE.

P

[FH#, ¥7F Y1 =vy1 I, Yo B conditional pmf

p(yaly1) = P(Ya = oY1 = 1)
_ P(Y1=y1,Y2 =1y2)
P(Y1 = y1)
p(y1,Y2)
p1(y1)

& p1(yp) > 0 B,
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[

. B p1(y1) = 0 B, Bl p(ysly1) REZ.

A

Bl 3. &EH 1, BAKBEE Yo =1 T, Y7 BGEHEE
BE=XE (conditional pmf), Jrfl, EREGHH—
ANBREEBR, £ BB GES.

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

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

Total 3/15 9/15 3/15

HE, KEE Yo =1, Y1 B conditional pmf
p(y1|Yo = 1) B, RFEF (Yo = 1) FrtfERFIAITT,
AT

_1y=r01) _2/15_ 1
pOM2=1=""10y T 8/i5 4

PAK
1y = 1) =2LD 515 3

po(1)  8/15 4
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il

p(2,1) O
po(1) ~ 8/15
A, ¥%E Yo =1, Y7 B conditional pmf

=0
p(y1|Yo =1) = { g 1= .
47 yl -
FH, $5%F Yo = 0, Y7 B conditional pmf
1
L —1
pala =0y ={ 3 177
2 Y1 —
DIKAGE Yo = 2 B, Y7 Y conditional pmf

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

p(2lYo =1) =

=+ 1. EEHEN Yo = yo B, conditional pmf
p(y1lys) AEB—RAIBEER vy HFEREER pmf.

it 2. BHREEE

BK# (conditional pmf)
p(y1lys) FEE Yo HEE(E

11 2

P

- 3. WBE Y1 =vy1, Yo B conditional pmf 207F:

yp =1

Yy =0)=1/!¢ 3
p(y2|Y1 ) {g 5
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I

0
, Y 1

WINWI| =

p(y2|Y1 = 1) = { 2
2

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

TR EHEZR TN Y1 = y1, pyolyy) AHE—AEE
B8 y, MFEEEEE pmf, DRFHE vy MEZET

it 4. B Y, 2 Y, BEGEERRER, AlREER
P(Y1 = y1]Yo = y2) Bl P(Yo = y2|Y1 = y1),
%Jﬁtﬁ_j} P(Y2 — y2) gﬁi P(Yl — yl) j@'lﬁ% 0. 1E.HJ
FEEU T E B RERES MK (conditional cdf)
=F.

TEF. RO EEERE
(Y1,Y2) ~ joint pdf f(y1,v2)
H¥EE Yo = yo, Y7 BJ conditional cdf

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

. BEEREME Yo = yo, conditional cdf
F(yilyp) B— y1 WEKE, HAFR—AIRER y1 B
SERE ) cdf.
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[, 8E€ Y1 = vy, Yo B conditional cdf

def

F(y2ly1) = P(Yo < y2lY1 = 1)

P

E. BIERER Y1 =y1, F(y2ly1) RXERE—HREIE

5 yo HIBEREEH cdf.

L

. R Yo & yo MET/NEFERIBEESIT OIS

f2(y2)dyo

L BRI,

F(y1) =

NHE Y1 /Y

F(y1)

P(()OY1 <wy1)
/ P(Y1 <y1]Y2 = y2) fo(y2)dy>

/OO F(y1ly2) f2(y2)dyo (1)

— 00

marginal pdf & f1(y1), #&

= P(Y1 <w1)
Y1
=/ f1(t1)dtq

— 0

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

—O0 L/ —080

= /_O:O /y:of(tbyz)dtl] dyo> (2)
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g (1) A& (2) 5, =

F(y1ly2) fo(y2) = /_y:of(tlaZUQ)dtl
B

F(yily2) = /_y:o fgt?’j;?)dh

FlL, B cdf B pdf ZRHBIEMR, " EXPRIEREK
B

A:

f(y1,y2)

f2(y2)
BIE Yo =yo T, Y7 8 conditional pdf, L
flyilyn) Frz. EREEWNT.

'_L"éé: = N == 9=
EF. e EEERE R

(Y1,Y2) ~ joint pdf f(y1,y2)
H Y7 # Y> B marginal pdf 95818 f1(yy) €

fo(yo). HIEHMEEFE fo(ys) >0 HY Y2, 6 €
Y> = yo, Y7 BJ conditional pdf

o def f(y1,92)
f2(y2)

Flll}l

t. BEEHREN Yo =vyo, f(y1lyp) ABHB—A]HE(E
5 yp NFEREHEN pdf. XFEE Yo WBZEE.
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FHE, HEEES f1(y1) >0 y1, f&E Y1 = y1,
Y> By conditional pdf

def f(y1,¥2)
f1(y1)

fly2ly1) =

I%W\%E’J Y1 =y1, f(y2ly1) AEE—AIhEE
o WIFEHE BT pdf. XFEE Y, WBIZETE.

]]R P

P

E 1. E folyo) =0, A f(yrlyp) REZE. FHE,
fi(y1) =0, f(y2ly1) IRREE

Ot

l}l

L

i 2 ,,%’/m\ conditional cdf & conditional pdf

HEE, =
Flyolyr) = [ J(talyr)dtz

F(y1ly2) = /_yl f(t1ly2)dty

Bl 4. B—aRERE Y, IAERESERES vy
Jijic=g Eﬁz Y1 <Ys. X

1

=, O
(Y1,Y2) ~ f(y1,y2) = { (2)7 "

1 <y <2

EV}I/\
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AR (a) ¥BE Yo = yo, Y1 BJ conditional pdf, LA
Kk (b)) PBHEE < 1/2| B&EANE1.5).

<f#> (a) &R Yo B9 marginal pdf fo(yo): B
joint pdf f(y1,y2) FEEEK

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

FIEME 5, HEMARUERS 0, WER.

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

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

—0o0

y2 1
= —d
o 2771
| 1

=i

2 yp < 0 B yp > 2 I,

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

—0

o
— / Ody; = O

—O0
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A, #F& 3, Yo B marginal pdf

1
L 0<y> <2
fz(yz)_{%yz /\_yz_

%, i conditional pdf WES, Bk
0 <yr <2 (RBIE f(ys) >0), H5E Yo = yo,
Y7 BJ conditonal pdf

_ f(y1,92)
f(y1ly2) 1o (o)
1/2 1
= (1/8)y2 Y2’ ;E Y1 <92 (3)
T2, & =E

X oyo <0 B yp > 2 K, f(y1|yp) RESR, KRB
fo(y2) = 0.

(b) RIFEE,
AR

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

1/2
/OO f(y1ly2 = 1.5)dy1

1/2 1
4
/o 1591

1 ‘1/2 05 1

— Eyl

0 1. 3
15 R REERA TR
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B —ESSEE AT IR 2, E={EE5RAL IR
(3) &, &
1

—15)=——,
f(y1ly2 ) 15

0<y1 <15
FTEk.

L

=L BEANFE Yo [ERUBRARZE, W

1/2
P(1£1/2¥2=2) = [ " flulyo = 2)dy

1/2 1
= —d
| Sdus
1 11/2
§y1

1
y=0 4

DAk
P(Y:1 < 1/2|Yp = 1/3)

1/2
= /OO f(y1lye = 1/3)dy1

1/33d
= [ 3

1/3
= 3y1‘o =1
—BHEER, HhE EFEGFEASLTIRE

1
fly1lyo =1/3) =3, 0<y; < 3
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FrEk. 4%, AR EHGRAHERREE Yo REZE

el
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