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These slides are an instructional aid; their sole purpose is to display, during the lecture,
definitions, plots, results, etc. which take too much time to write by hand on the blackboard.
They are not intended to explain or expound on any material.
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Time to consider more than just one rv:
o X Q- XC R \ \/;\f\
oY QYK A,

Consider behavior of X and Y together as a pair (X, Y) @—> R? = > &
Or
ﬂ‘X“F‘ - ﬁ:".' i 0’:‘1\ . "eﬂ, ‘/3‘7—} "c,.r"'cs:ca Proo(ud' “

Probabilities about a pair of rvs
¥B) P
Pxy((X,Y) €A) = P({w e Q: (X(w), Y(w)) € A}) forany A€ B(R?),

For a probability space

) and a pair of rvs (X, Y) : Q — R?, we write

and we call Px y(:) the joint probability distribution of (X, Y).

We tend to omit X, Y from the subscript of Px y(-).
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Exercise: Let X = min of two dice rolls, Y = max. ‘
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%““#h ’spca-
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(2.1) (2.2). (2.3). (2.4). (2.5). (2.6)
) (3,1), (3,2), (3,3), (3,4), (3,5), (3,6),
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Joint pmf of two discrete random variables

For two discrete rvs X and Y, the joint pmf of the rv pair (X, Y) is the function

p(x,y) = P((X,Y) = (x,y)) for all (x,y) € R?.

Ac®

@ Use to compute probabilities: For any set Ae X x Y

PKN) EA) = ()0 A1) ?

@ Use to compute expected values: For any function g :5_2 — R

BG(X, ¥) = X ey 806 V)00, ) j

Always have p(x,y) = 0 for all (x,y) € R® and 30 vy P(X ) = 1. J
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To focus on just X or just Y of (X, Y), find the marginal distribution of X or Y.

Theorem (Get marginal pmfs from the joint)

Let (X, Y) be a pair of rvs with supports X and Y and joint pmf p. Then:

@ The pmfof X is given by px(x) = Z p(x,y) forall x € R.
yey

@ The pmfofY is given by py(y)= Z p(x,y) forall y € R.
XEX

The pmfs px and py are called the marginal pmfs of X and Y.

Exercise: Let X = min of two dice rolls, Y = max. Get marginal pmfs.
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Joint pdf of two continuous random variables

The joint pdf of a pair of continuous rvs (X, Y) is fun. f : R? — [0, c0) satisfying

P((X,Y) e A) f(x, y)dxdy

for any set A € B(R?).

The notation [, denotes integration over all (x,y) € A.
So P((X,Y) € A) is “volume” under f over the region A.

Use to compute expected values: For any function g : R?> — R

Eg(X,Y) = [[ge &(x,y)f(x, y)dxdy.

Always have f(x,y) > 0 for all (x,y) € R* and" [, f(x,y) = 1. )
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Exercise: Let (U, V) be a pair of rvs with joint pdf given by

f(u,v):6(v—u)BO<u<v<1).j

“F ot Sopp o
© Show that f(u, v) is a legitimate joint pdf.

@ Find P(U+ V < 1). YOO K o cmeVE L)
© Find E[U/V].
@ Find E[(U + V)/2].
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Theorem (obtaining marginal pdfs from the joint pdf)
Let X and Y be continuous rvs such that (X, Y') has joint pdf f. Then:

@ The pdf of X is given by  fx(x) = / f(x,y)dy forall x € R.
R

@ The pdf of Y is given by fy(y) = / f(x,y)dx forally € R.
R

The pdfs fx and fy are called the marginal pdfs of X and Y.
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Exercise: Let (X, Y) have joint pdf given by

@ Find P(X > Y).

e

1
f(x,y) —/xgmy/x (1(X>O,y>0).?

@ Find the marginal pdfs of X and Y.

@ Pl x=1) -
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Joint cumulative distribution function

For a rv pair (X, Y), the joint cdf F of (X, Y) is defined as
P §IXE>x) N Hl.-yg\
F(x,y) = P(X < x,Y < y) forall (x,y) € R

e For (X, Y) a pair of discrete rvs with support X and ) and joint pmf p,

F():,Z) = Z Z p(t1, t2) for all (x,y) € R?.

{t1eX:t: <x} {t2€V:t2<y}

pu——d

e For (X, Y) a pair of continuous rvs with joint pdf f,

F(x,y) / / f(t1, t2)dtydty for all (x,y) € R?.

@ We also have

82
Ox0y

F(x,y) = f(x,y), for x,y at which f(x3y) is continuous.
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Exercise: Let (U, V) ~ f(u,v) =6(v —u)-1(0 < u < v < 1). Give joint cdf.
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Joint moment generating function

The joint mgf Mx, x,(t1,t2) of a pair of rvs (X1, X2) is defined as
4
My, x,(t1, 1) = Btttz = ff A

Tx

provided the expectation is finite for all t;, t; in some open neighborhoods of O.

@ We can get the marginal mgfs of X; and X5 as

MX1(t1) — MX1,X2(t17O)
Mx,(t2) = Mx, x5 (0, t2).

@ Also EX, = %Mxlsz(zl, tg)

e

for k =1,2.

t1:t2 :0

. 2 4 |
ﬁ ¥‘ ’a/f‘ MX}IX? L v 7') '&‘:’bpt’o
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X \ Xy * %)

[

xX) ’X.
Exercise: Let (X1, X5) ~ f(x1,x0) = e - 1(0 < xo < x1 < 00).

@ Find the joint mgf of (X1, X5).

@ Give the marginal distributions of X7 and X.

) Cr¥ Lx, rax,
(‘b« ) = § S (B e oo O\‘X‘
@ Iv\‘uﬂcz ° 0 ’

x
ob ' ‘bz'xa.
) ‘S =%, (l -t0) “( e A‘K-., A’x‘
f5) o

e
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