
Math 3280A 23-11-13

Review.

Let X
,
Y be independentcts v. U. 's with densities fx

,
fy

respectively , then X+Y has a density given by

fx+y(a) = fx * fy(a)
= % fy(a-y) fy(3)dy
= S% fx() fy(a-x)dx ..

· The discrete care : both X and Y are discrete.

We would like to calculate

P(X+ y = a) .

It is easy to see that

P(X+ Y = a) = [PSX =x , X+y =a)
= [P(X = X , Y= a-x)
= [P(X= x)P(y= a-x)







2. Suppose that X and Y are jointly ets with

density f(x , y) .

Def . Theeditionaldensity function of X
given Y=Y ,

is given byw

ros.
Def . For AIR

,

the conditional prob of
* taking values in A given Y=y is given by

P(X (A)Y= y) = ) fx / (x(y)dx
In particular ,

#xy(a(y) : = PSXxal Y= y)
=> Ia fxy (x(y)dx








