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Marginal Probability density Functions2

Suppose we had CRV's
X Y defied on

a region 6,4 c R and suppose that

X and Y have a joint pdf fyGy
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using these we can recover Efx ELY V X V y
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Suppose that X and y are CRU's jointly
distributed with joint prob density fuehrer
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Covarrance 8 Correlationmurmur
Let X and Lf be two CRU's with joint

probability density
function fxycx.gl If

h XY is

a function of X and Y then the expected value

of h X y is the average
weighted by the
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The covariance of two CRV's gres us a way

to measure detect linear relationships The
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