
FoDA : 13
Probabilits Revisw :

pd.), cdf , Expectation, Verience

Joint &Marginal Distr.
Jan 12, 7076

Jett Phillips



Pensits. 2 ☆ IR

Rv ×

"likelihood"
sample [o

,
∞) probability densite
_

spae _ function
Sfxlw) do = 1 P df

wer
PrCXEt1512) BEX-

] =

⇌ 0.25

‰4s、
royf× / ω) dw

.

없
.P

→로!답
.. .
"

して=R
二 12inchss



ImmolativeDensite
Enctone

R probchilitfc ..
F
×
( t) = -

g

f×( w) do eF z0iv
osh

P[×E [ 15、203] _
*h-FxMs) ∴

%→±…↑上
二1Zinches



ExpectedValue R
.

V. X

EC×] = 品 ( ω . Pr[x- w)) _'
z

' 、 2.3, 4, 5: 03

P .CW=X ]
告 +3をい+6

=3 .
5 PrCX3] b

Continuous X

E[X] =
.
Sr w .* (w) dw exp(z)= eE

Normal fx(x)=r exp)t)
X- N(m, r)



Linearitsof
rus X

,
y

ECXTY ] -EX] + EC1]

fixed scalar value < ER

E [α×] = α -EC]
but

ECx.
Jmttin

' "
f

ECxY .EGIY
←
does not
worR .



height : true height basketball player H

: height shoes s

Shoes ㅣsinis ( S
ECS] - 3 cm

H = N(z = 1 .755mc= 0 . m)
1 34ECH] = 1 . 755 m

⇌

ECH ± S 100 ]- EC+1]← ‰ E [5]- 1 . 755mt。 (3cm)



R.V. YVa

[x] → E[(x -E
&

constant

= E[×2] - ( EC×]]
と

t 0

여 Nar[x] = standard deviation
.

TtyAeNlu,r)



ointRundom Variables

R.U. X, Y

Covariance Cov [x. 、] - E [(×-EC]) ( Y - E]
if continuousfX

,y
(* 's )σ Po[ X-

te 型.,
、 Y - n} = o

{
xMx Syex

,

fx
,y
(x , a) oxig = 1



Meoain
x
- Sy

-
faylxig \," On
f
Σx'
r×

Conditional Distribution

**)-u)


