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Conditional Distribution.

We are interested in the following type of probabilities :
defin
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For a given (temporarily fixed) event E the above family of
probabilities (numbers defines a distribution on the real line R.I (we associate a number (probability) w/ every "nice" region1 inM).

For a finite e ,
it suffices to keep track of

PTX=/E] for all c in the support of X

Then,
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We got the conditional distribution of X given E.

Interesting Events.

We looke a couple of events determined by the realization of
the random pair (X ,Y) .
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