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P{oy < X <9, 11 <Y <} = F(22,92) — F(21,y2) — F(z2, 1) + F(z1,11).
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2. F(—o00,y) = F(z,—o0) = 0;
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F(z,y) = /Oo /io F(u,v) dv du,
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1. f(z,y) >0;

/ / f(z,y)dxdy = 1;
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P{(X,Y) € G} = / / £, y) dz dy;
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O*F(z,y)
Ox Oy

= f(z,y).
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F(z,y) =
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HH PY <X} =[] _, flz,y)dedy = 3.
5. 1% 4i (Marginal Distribution)
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Fx(z) = F(z,+00), Fy(y) = F(+00,y).
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fx(z) = [z, y)dy, fyv(y) = f(z,y)dw.
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VLA BRE TR NS, RIS N BEME— B e B AT
6. AU
(X,Y) BHRE /AT A ek L F (v, y) BUREEEE f(r,y)
Gy A B (8eRk) 158
WAt n % 5540, RZA—E WAL
BRI S f (o, y) A aSTRIHN TR N PR AR 2 B

M 2233k (zidali@szu.edu.cn)



