STAT GR €203 — e ¥

’ N\mew\ O (-0 A (yrosn TBD)

* Nl DU & o RN

° P(&U(\UL widtarsn Wil Lo visibuw o 3140
* Raviiw fsion?

MR ATH Walp vooma

Riwp

— Talro o rv.g ond distrigutions
- g py, U

= funchonr o vy g

=) 3 i OnL— fo—ona

S\Awm X v Conhmpon 0md 8UQ v W JNUN Y %OO b M
a\,\/bw b\A

h ‘8 (%\) |438 (‘ﬁ\\ if \A=&(ﬁt\ for fome ¥
$y ) - 47§ fww1<
g (y) \s ﬂ,«vuu 4 X St 3(“’\6

Ovevoll jeeo = I iv one b oo~
Plgu) <) = i\’?x < 9" (A) _— 1§ Xiw divrch Nan wie pmy
N Tf Kir ehnuoss yot v fird ﬂ\JS

R by dffuenbaron

. Xic o confinnouy r-v.A\p'vw\ P&f }x . et i(ﬂ» f\)% e{i \(: X"?
Kiy suppores o0 i

| Compuie. Cif sf Y fs 420 Ocpuse >,o
Fr ) <P <) = ¥R <) - S?
b §

)
mq“
FLp - | o e
iy = FxlﬂB'Fx(’\’ﬁ) B §20

2. 420, fyu) - SgFrig) - SRl ka\l‘\>
N éan L\r )~ x(’q\-d) _ Ui 2
)
'("‘NTG\ ?—FA {’x(“RO'-ﬁ%

4o frig <o = 2 (5D )
O, fy(y) =



L led Kl o continuous  noanagetive rov. Wil pif £ Let ¥ = K. ot iy N
pPU of Y7 Yow  Cow ML%MO‘ e W{Nﬂ/x@i

= v it one—fo—one

M - Suwuu X iy Contimpamd 0md 80(') iv W N Y= %OQ s Py
(Mon. ) doven by . P N
(Eromg Flg' o) LTgﬂ wl U873
Vf JY W To 47§ ot
fu X)o) 3 (u\ v T il o X St. 3(1]:6

It - S\l? so Kooy contmpont Tham Y- %00 bes M
(non-Mon)  Gouen b\é

(Exuw\c\ > F (a"(%\) L% §" (%\\ i} *Acau\ fo o 2

. _ K Q0=
Yx fe x7[y Ly) 0 . 47§ fron
Ke) IR C R T R | SV (R e AP 3(%]-\A

- \\J[j“& Fyy) ’? (ki) - y)

N | Y

on\mb.\.w mkgrmk \vonffurm ‘,u&qu\ fx denus a\h Mw& vondon \ba [rorn o dashubuﬂ@f\)
THM : Ld K bt a conbnuon vou. W Faond et Y= F(x). Thanm

On: U) | i s e g iwn
. (%' hi ﬂ*)d)lﬂwwhu\ Or[n dighvi bt d Ms'r %mh (mw |
ind “,\L ol
b Fyuy - R 3? b < <) =R <F() = RlG'1Y) -
Fyly - & tf %t [o(\] oF

LIMfl e hon ‘-“3 |28 a},wr.,
Cm& L{ Y v Unif (9;1) and Fis o tontivoug Qf wille guonhe fanction, T~ Thas

= 'W)MUHLF X oovt X \&W\"LM
N
L-a\, Hnw d tw (Auw/oic 0 randow SO‘\;sPL. [;@adxmm\m \n’\'\M

l

L.aw Y =X

HZ) ¢r for 20! el
Genroke Y » U»\it
‘L Find FY]L Nk Ufzp g
"on (‘ Cox \u _,y\ 0 hur rUbhon,
d ! \%) VK >0\ &i 'ofuﬂ“



How & we find F717 \

l. Find F el = [ ¢ dn (- e W}z >0}

1. S\-‘KUL 8« F"
d F@) =1 ™* (x> 0)
¢ =g D L =-La(ly)

F'Ly) }2‘,@,& (-9)  geet)

Ml bvorete rondom Vaviablg
Ricatl © Vwmvorioke vy, X:28S— R
Mulhorch 71 K-S = R Z
Speciod (@S * Bivavicke ¥-v. K:§ =K

egy Rl D) dee. X = suw of T two vdls
Y - Abgo| ul &Humu, hehwesn ﬂM s wl\s
S=ltip “ iy, 63

4, ..., 0 ?L)ﬁ:ll, Y-0) =W(’I(%,3)68 s6. XlYy-=9
b 0,0, s Ix-41-01)

= RULY) =4,

K Con
Y o

bivowwk Céé'
DEF © T 0GY) is arv Do T )o‘wxf Wf F“('ﬁad) (v dfimd ox

Fay(20y) = Rixsze, Y S\&) fw Xt R
(Lowmfué b w\;vmcm) F (n) ‘-(?(Xiz))

nwvav

Proputier of yort C4f -
TFH (0")300) z,ﬁ.’“& lel,d) = | ( Fxl) = e T;(z)ﬂ)

>
2) Feyl-=ry) " A Folziy) =0 (R (o) =fm Rw-o)

Fxyl x )’“\ i ie"_“ F”(%.g) =0
NE\I)S >
3) Fay(z, =) :ﬁ,':, va(xl‘d) = E(n) < M\M f of X
Fay ( oo, a) = i’l:. Favy l%a) = FY(U) <= morgined W of ¥
3 —>\ Fxy (t”, m) = ie—!‘m Law-\)w F’“’”'@)’&% Fx(%) = |



We Con onfwir uashons like
Pla<x <o, b <Y <bs) :M - F(o, b))~ F(m,ln)*M)

by, L

S S

— n \_L&z
r\w\

Addathe

Dicrete va\‘v Cv.S

DEF: T¢C Kad Y are beTk discvde - um we Can é,t{—\m, /ﬂ/\'-'jo‘)yd'w of X ond
Y os follows
Pxy (Wzd) = lP(X:I»;Y:a) fi x,\ae@

Note:  Tha wovginol prg of K Con e Stuined froe Pry \;a ! sumw\,\a oNu \&

Prlx) = P(X-2) = T pry (x5y)

LR Movsnal Ditriating
IR 0y \ = = = X (Ll
i) o ) Y =¢) »:@%UEJ )

EMD_QJ suwo\'. On WL (arbaing A 3 2% ) MY >}
X=1% o W
N =¥ of B
e daoose 2 bolls foes e e

Whet 15 Pre T ot iy Pl
Kot ¥ cgn be 0, (20 e ®1M[‘d ossiaL valws o (x.g)

Wriw ok ‘)U:") \ PU’H‘))&"L\/‘> @)Cﬂlmm ‘)U,\) L1

P(X=0) = ploye) £ pl0y1) + p02) O To prd (1), Lo vuned
PLA=1) = p(y, )+ pli ) * RLy2) b sum ouer 4

PUC=2) = pla, ) + pl,) + pld, 2 0 X ptug



How b Covvpuie plxiy)?

Qs m\ahw\
p(‘.o,O)—#ofww;\owowms 06 __zz_ ot o
F of worgy o Chwose 2 o\ s o 10 l'i)
plet) = & of ow 1B _ (D)
l"l) Uo?/
PCL.‘\ =0
plLL) =0

Qonhwum \O\M ¥V ,
VEE : /\[_/\M«D;( Q(;‘{) i5 Colled Cconbnuowns { {wowaCC(R /Luro IS

Mulhwwwi‘ v

Somee funchion LYY swdn Tk
PLGY) € ) = fo fuyg) dndy

wee § 1 R R \yw P 4 UY)
P\blaho«\sw§ IO B

) FCayb H);lt&ww J- j Féo)g) g o
2) f(%\é) = “ Fony)

Noke Wt tow ot T mavginel PYfs fron Th jork pig
fxw = [ fug)y

Fvip :[: fxy)da

Fur T v vrnove ) J—‘: [‘: F@C. ‘6)324»&:(



L-a., S\Lﬂbﬁ;c ()(; Y) howe Jo‘aM p&if (c 70) Hw  Conure

-1 »2% D XL <= e 8
fay) = 166 ¢ b O < < e s
0 o

() Wk is ¢
Sex Jonj:' u’x(;%d &d(\,% =| and Sdur J‘W C=2

(w) P(X >, Y<t)
LS 26" ¢ 4 dy
o Jo J‘a ) — ﬁfx<82¢, 2,34%448
W) P <o) pe @20 7
| fb)= [T dy
‘L-foaf,(x)n

Fuctions o hyeriake Yv. s

 Sugposc (X, , K2 ir o onBnuous yondom ?\{\Lhwr wile P frxlarb)

* Suppose ok Paf iv supportd on A € BT = P((X, %) € S) = |

* Sugpote WL oppy Pettins g ond o b (X 1K) satigfing W filong

c=alr, 1,
3, = gz (z,,%,) o
W) The e in GF) ton b sohved uniguely for %0and % in § s lumd of 3 ond
a; . %,M\C /\\/" Sduhuny ba )= h% v) \61,’)
Lozl %.)31)
C)'X 1 Gnd %1, Mawr  ConRnnowd por el dunvehive &br all Umlﬁﬁg N e S
9& 2 — waro A
L, M
J = ' :3\3_32_9133.' wr) €
%1;: %“;:\ 5%31;, 5%3%;%0 V) eS

T\m\; LY, )YA = L&.UL)X?), ‘&wUn;Xzﬂ boy T {u\\wfw\& PY-
SY'\fz ( \t‘) ‘67’) = ZFX. X.}C \‘al%t )‘&7/) ) kv(%\ ,%’;)’) \S (\\\ (\6\)\6‘!«\3\\1\“()\61)\’\
;‘v L\t\,\p) €V Lt 1 :C%u)a;)(.g) c pt el ]WT“ a{ G



LRY T LA (0, ) b continuon s Wil ‘ﬁ% fx.n(w‘.m”). Lt ¥ =X+ o Yoo X K
fird Fyy, (‘d'\aﬂ

@ F}V‘-A b\l)V\L \aq‘:%lu\‘xb);z("'%l
N TR T 6N 75, Nk T )
§owve fr - Solve v
% D ‘dl‘*‘dl‘—lxn
= X, = H,{-zt - \'\nt\&‘)‘d‘l«)
2

‘6( = Ri+A, = %.*32 s Uy
o1
-> X, = = e _ - _
. = S MU

@ CDW\()U&LFS
o/ 2% | '
X 2%,
' - = (X9 -0 = -
aa-z w \ ‘ \ = (X\) 2
9, 31’2

® Fyn (oryp ) = Fxxe (g2 Lgrga) 1TV
= :fx.n (%%_‘2) \d%z \ : l’l\ﬁ( f,,/ %,)%1 e\

X/
3*??0&« fx.m U“ﬂ*&) = i\-( 0<y ’—‘\ i\,t°<1z <y
Wun froen GhOVE, WL lhava ﬁ\,’o < \A\J%AQQ\Q_W[ 0< ‘A%]z <1} ;A%Yz(h‘"“d’“)



