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2l & B4~ (Random Variable)
« FESZE LHof /= 4 B0l StLES| A 2f S CHS AT
= 8T
« HETL F[St= [0l EEO| L85t U= BF
- UM S ES 21 YMSHE AF(Event)oll k|71 £ 045
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= =
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SFE Hi{ A HL_=I
— I_=| | 7 —
- T2 Z7HSample Space)
- SHH A Y 7lsel 2= Autso &Y
c 7|Z SE EA]
==
*STIT
 O|AME 2 3 ZH(Discrete Sample Space)
. EEB7I0| K3 2 4 £ 9l P Mol MAZ 00N
740
o1
» 7= X} =& (Count Data)
S A Tar
- 45 F B2 F ZHContinuous Sample Space)
. EEZ7ho| AlMo| offl 27t Lio| BE 48 el B
- £ X}IE (Measured Data)
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10| A EFOHEl |A|RF2] 50%01 C|EAEIO| &FAS
st I, o| CH2| oM Ct=2o EHoOHE 4CH 9] leﬂ
| lZIJH o+|2<|o| MALE Ao| o| HEZE 0 CHEl

f(x) 1/16 4/16 6/16 4/16 1/16

ooppp | | | | |
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. 2t & ZI2F 8 = (Probability Mass Function)

+ 2 X0 CHSH = MY (x, fo) ol BIBIOIEHE RS Bl S
51T, 0| O|oHed B HA 1O HEES, ABULH S
SHEL X e
= = L= ==

* f(x) =0
*Dxf(x) =1
« P(X = x) = f(x)
« =X & I &4~ (Cumulative Distribution Function)

LESEWA 7} S 2t x8 K| OIS HES LIEHHE B
T F(x)E THEZE O

cEEFEX f(x)E 7R O & EH, XO| FHEXH
AN
T F(x)

e F(x) =P(X <x) =2, f(t),—0 < x <
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745tst2 - 1
= H3H 71 2 L

+4=L= = . ags . . .
- 222 E & X (Joint Probability Distribution)
- O|MSE B EERXE
. Zd&t=tE AlEFE 4~ (Joint Probability Mass Function)
« OIS ZUO| BHHEFE M &= f(x,y)E OIS HEHT Xt YO BH
stEETa Lo o
« 2E (x,y)0 CHSHO4 f(x,y) = 0
* LSy fy) =1
* PX=xY=y)=f(xy)
o x,yBHA O] o{iH HA Aoj CH5tOd, P[(x,y) € Al =3 X4 f(x,¥)
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"2 & &= X (Joint Probability Distribution)
7

2h & = & 4= (Joint Density Function)
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o =HE X (Marginal Distribution)
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I (Marginal Distribution)
| FHE X
Ak

() =2y f(x,¥), h(y) = Xx f(x,¥)

« g(0) = [__ fl,y)dy,h(y) = [ f(x, y)dx
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« ZH{E 3 oA

fxy) o 2t
0 1 2
0 3/28 9/28 3/28 15/28
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« 2715 2 X (Conditional Distribution)

. BR &

o« AFZd A7} oyt

.+ & ofld TS0 T o2 Yol ALZQ) §*-§—% o|O|

(Conditional Probability)
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X718 & *E (Conditional Distribution)
ME 2

« O|AHEE EHE Ly = Pl T FOJFIS [ OAHEE EE 4
X7t a2tb AtO[S] 2t 2 7Pé = E

* P(a <X <DblY =y) = Dagcxan F(x]Y)

. X9|' y7|. o=|_/.\_o=|0| 74O

O L. O 1T

+ Pla<X <blY =y) = [} f(xly)dx
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Y =12 FOIRE M x| ZUF EX & Fot1 IS 0|&507
P(X = 0]y = 1)E F5tct
. _ fxy)

cy =19 f(xly)7t BRE22 r(1)E Faor &
s h(D) =% of( 1) ==+=+0=

7
f(x1) _
e f(x|1) = hfl) = —f(x 1),x =0,1,2

- fOID =(3) fon=(3)(5) =; P &
_(7 —(7\(3) =1

A (3) faD= ( )(14) 2 0 3/28 9/28 3/28 15/28

* f(2|1) = (5) f(2,1) = (3) (0)=0 Y 1 3/14 3/14 3/7

~P(X =0|Y = 1) = f(0|]1) = 1 2 1/28 1/28

f(x[1) 1/2
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745tEt2H 1T
= H 71 =2 L

- &% EE(Statlstlcally Independent)

T

=; D — =
« et gt E

* f(x, )7t yol SHE|0] UXI L2, f(x|y) = g(x) 0|2
fx,y) = g(x)h(y)
* f(x,y) = fxIMh)
c g() = [ fl,ydy = [ fxIyh(G)dy
+ g(x) = flxIy) [ h(y)dy
« [0 h(dy = 1, IEtM g(x) = f(x]y)
* f(x,y) =g(x)h(y)
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« SHM =& oA

fxy) dolg
0 1 2
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y 1 3/14 3/14 3/7
2 1/28 1/28
do| ot 5/14 15/28 3/28 1
2| 0i{X[7t SHXM =E0| ot dE &Bstet
- H(0,1)
3
CFO1) =3
3 3 1 5
* 9(0) = Xy=0 f(0,) = TREVRIETIREY!
3 3 3
* h(1) =X%-0f(x, 1) =L, to1t0=-
* £(0,1) # g(0)h(1)
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