Cuncrtembl HeNpepPbIBHbLIX ClyYauHbIX BENMNYNH
[TnoTHOCTbL pacnpeneneHnsa
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Cucrembl HenpepbIBHbLIX CllyYaUHbIX BEJIMYMH

PyHKUMA pacnpeneneHnd

F(x,y)=P(X <x,Y<y)
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Cucrembl HenpepbIBHbLIX CllyYaUHbIX BEJIMYMH

PyHKUMA pacnpeneneHnd

F(x,y)=P(X <x,Y<y)
CeouctBa @.p.

1.OLF(x,y)<1
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2.(a<b,c<d)=(F(a,c)<F(b,d))
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4 F(-o0,y)=Fx,0)=0  Fl+o,»)=F (y)
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Cucrembl HenpepbIBHbLIX CllyYaUHbIX BEJIMYMH

YCNOBHLIN 3aKOH pacnpeaeneHns

flxly)= J;(x(’;)) (o)=L

+00
fyW)= [fxy)de [ (x)= [ f(x.y)dy
Teopema (00 YMHOXEHUU MNOTHOCTEN)

fy)=r1, (x)- fOx)=rf, (v) £(3]y)
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Cucrembl HenpepbIBHbLIX CllyYaUHbIX BEJIMYMH

Teopema (O HE3ABUCMMOCTH
KoMnoHeHT cuctembl HCB) Cneaytowine ycnosus
He3aBMCUMOCTM cuctembl AByx HCB akBMBaneHTHbI:

A Flx.y)=Fy (2)-Fy (7)
B. f(x,y)=f,(x)- £, (»)
B. f(ylx)= 71, (»)
F.f(xy)zfX(x)




Cucrembl HenpepbIBHbLIX CllyYaUHbIX BEJIMYMH

[lpymep. HanTn ycrnoBHY MIOTHOCTb “ /
pacrnpegenenus f{y | x), ecnu y =
2(x+y)idé 0<y<x<l, V4
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