
Random Vectors .

Say ,
we are interested in two (or more) r.

v.S as a

PAIR (OR VECTOR)
,
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we look & (Y
,
Y2) (or (Ye,2, . . .,

Yn).

Then, it's not sufficient to only look& their
"individual" distin

,
but also their Association.
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A Modification Imputing Dependence

Experiment:

Y
=
tH

,

then er
{
f " n
"

唱 8:9IF

{ If Y =T
, then # prob o



Discrete 2D Environment.

The Joint Distribution Table .
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X and Y are independent
iff

Rij = Rx(xi) · Ryly;) for all i,j



Example .
We independently throw two fair dice and
record the results as (Ye

,
Yz)

joint pmf : Rij= for all 171 ,j

Define W =Y
,
+Yz

Q : What is the joint distin table for (Ye ,
W)?
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The Continuous Case
.

Recall : For a continuous r.
v.
Y w/ a pdf fy,

we have
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In multiple dimensions

Consider a r. v .
(Y
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continuous w/ joint density Fy
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For any "nice" region ASIR"
:
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