
6.3. Sum of independent R.V.s
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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
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,

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
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· Conditional distribution.

X
,
Y are joutly cts .
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Setup : XI
,

X2 are jointcts with density

fx
,
xz

(x, X 2)
.
Let 8 , 82 : /R -> IR.

Let Y:
= g

,
(Xv ,

X2)
,
Yz = &2)X1, Xu) .

Find out the joint distribution of Yo ,
Yz






