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A Function of Saveral Clarkson
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Ranclonn Variables

[2(6)=a[x(£) Y ()]

[F.()=Plz(§)<z}=Plo(x.y)<7}

D,: region of xy-plane such that g(x,y) <z

[F-0-Plxen= TG vooy
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Two Funciions of Two Clarkson
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Ranclonn Variables
Z=g(X,Y)| [W=nhn(X,Y)

By definition

Fy(z,w)=P{Z <znW <w}=P{g(X,Y)<znh(X,Y)< w}

D,,: region of xy-plane such that
g(xy) <z and h(xy) <w

Fon = P{(X'Y)E Dzw}: ” % (X, Y)dXdy
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Uncorrelated Random Variables X;

E{Xixi}:E{Xi}E{xj} or E{(Xi_ﬂi)(xi_nj)}zo i# ]

2 _ 2 2 2
IUX1+---+xn =0y, +0oy +..tOoy

Orthogonal Random Variables

EiX.X,j=0] [%i

If X; are independent, they are uncorrelated

Jointly Worival Harlom Variables - Caisen

Jointly Normal Random Variables X, Y

1 (X_Th)z Zr(x—m)(x—ﬂz) (y_ﬂz)z
IfXV(x’y) 270,0 \/ﬁexp{ ( ){ of B > " o3 }}

In=eX)]  [n=et)] [o2=elx-n)y]

0.0,

|I’ _ E{(X _771XY _772)}

I‘722 = E{(Y _772)2}

X and Y are uncorrelated ifr=0
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Concluding Remarks
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Variables

» Uncorrelated Random Variables

» Orthogonality
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Queastions?
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