Forelesning 14 ELE3719 Matematikk valgfag

Plan

1 Uavhengighet og kovarians
2 Betingede sannsynlighetsfordelinger

A Mamdsar PTS  er walaagae
iy
PLH(\&S — pLA\‘?C\'S\)

(D) Vanlanssbod

XY Swenldet Grdilie shel. vercalalac

Delas 3 on Y o Uadkugie Vo &(xlt\,_&qu&\[ )

. /'E); >r N
E'\o:,_" ’G(Nw—;\: % = Rl 2 1$><SS'\\QV\ & A x v3 b R
eSS
£ Z x L3 Ly
'CYL”): 32 N
50, eses ([ eeen
G, ell s
o , ellrs

S ab G Lyl =Hsy
se W ooy Y oer waluagn
@y N ef varbeyy

Rondbeat

X e wanh

A\ ~orato\
T s i, S y
Cov (=0

Mow K oy Y ex w\-kms\\yg,_sl riy COV‘()(I\/)

For ltarin, Xay Y u.od\m =n Llnm) = &0 Ky ly)
o e ol Eler] = “ - &(K,\\ASA« Qg g B (D Ly () dodx

- g x%«o(g W £y () %\ i = g x hxGd ELD A = E()- B

Eivind Eriksen, Kontor B4-032, eivind.eriksen@bi.no i Handelshgyskolen BI
http://www.dr-eriksen.no/teaching/ELE3719/ e Cov (_é(, N ) =0




Forelesning 14 ELE3719 Matematikk valgfag

Konceluoens © CovOy)yx0 =0 X< £ Lk var Mg C

Elst dows =

LA
(Dx‘ju‘“*"ﬁ ) S Sy &) _Jé,
G . elNurs |

N
- I e

L

\{ \Zk:}-—ex?%—__@xst g ,;_\ e— Kz

o O \

\L w2 ¥
Bacoid e som 3 & e __\\ 2 S
\o 23 2%~ 4k - Ly !céxx— Qéx-"w\ -2

. T \
e R
Vs,

B i 9
Cov x) O Cov(x4) =B -EW ) = é’-@"\i’x%“
— YL 29 e §
oY) = \\ \2ox8yt— & Ny - ey dywdx =g %ﬁ
\ | X

-

EGd = [ eon (03l s [fow o
\

K L\K’“-—'&xﬂ) A = K“'\"}Q\S-l' %\X‘]\

o

\L — A 2%
= L\/">’~"(L\= 2 (\L

—

o

\ 7 1
S e R
o

\

1

\
AD
L\zx-%w‘—ax‘-'\iwl—(ox'x‘\},
= QK-—'S\L, 2 =55 ~’5\1

B = B(X)  vek soueakd
- (0 exe\)

Covixiy)=to =0 XY Me QL |
G -y ) K )

4 ) L\;s“'>>\1l 0 &x¢\ & ) {%5—1§,Osubg| I
w) = = W wov
” (o} L QUas s T3 O | edss X\ A

Osged Spamadert, \
Eivind Eriksen, Kontor B4-032, eivind.eriksen@bi.no L / Handelshgyskolen BI

http://www.dr-eriksen.no/teaching/ELE3719/



Forelesning 14 ELE3719 Matematikk valgfag

(D) Relmede Sommsyglgakslordigr

. Vumda -
E,_:‘E‘ VU eohs en sad oy \dla \Q““'\"“b fomces. A\&?Qﬁng\)
. Py =
s Lt
Sennapibdda
\.( — S UAIA ter A SVH_ &
?(K=§\V=\Q\
?K\l=\°\><=5">-‘— pixzs)
e .
T W = c

e (¥=1&y = “fx

Dok Wentl -~ L\ Gl - >V \QCA*\W\,PBL 3\\0\.U>KJ~:\ \}“«I'LQ)G’\'J'
AN WAR e 3

caaldade
{‘ (xly) = ety o %ﬁu\fa.
X(\{ gl = &\{ (\\5\ )

(=lw) = o - £OB) \se el .
Faery 719 D S Wk

Eks: 'Q(K\~\_)= QK\&(Z-K'“\\ f o & ~iel\
O 1 edsrs

filpe Lo ¢ Sl

o P e s s
\ \ Llmr M LX";‘. L= K“\lz-\
= \ == — /-——_’__—\_—’—A
‘O.;—b:' '(‘X\‘( Qx\ 2) L1 (M) YWl ~ 3 A0

2K (B Cx (v-2%)
2 ,"&(u‘ s‘\ - S_

-

= ,é_ x (1"2&\

_

Eivind Eriksen, Kontor B4-032, eivind.eriksen@bi.no

Handelshg@yskolen BI
http://www.dr-eriksen.no/teaching/ELE3719/



Forelesning 14 ELE3719 Matematikk valgfag

A
'c*\‘{ (%\) = [ ex(324) , Osxg(
Q y ey

Db ar en WWeks b (opp il leranus <)

'u) %X\\! Q\\\h\ = O
\

X ! "
“) S'{:'Xh(("\‘h\ olx = ‘ %X (3“2&\ AX = \
-

) |
L"? A & \f&\ Qus-Msy =0 =\

A x

¥

€ _
<XTF

(4

= ?‘?:K—-—%._S

%\*‘-:-.\(z_ = K\ £ (x,'?)

Qe =My =
\Q'-—\bv ot X\\( l2 =
1 (MY
ELD‘. - /(
\— . : = § M
ELEN=T=elXyy) = | = £ g (% V1) A
-
" LI i A
= g X . %_x('&-‘bQ Ax = K '\g?xk — T Ax
o =
[
\8 .’}. > S N = G e - =3
"\_? B T RS Jg E (k s\~ o i n

Handelshgyskolen BI

Eivind Eriksen, Kontor B4-032, eivind.eriksen@bi.no
http://www.dr-eriksen.no/teaching/ELE3719/



Forelesning 14 ELE3719 Matematikk valgfag

Bl XY slahedasle Vor.
g(w-..k)r‘-\' QQM*

\ch\.'&. . N
N t\ale

(D>exen y=2) A |
VC_\('.‘_L\ AT Tt\tn\:o

Plrexeiy=12)

TQede k-
rukas w0 W LM o
A%
= (Rexen, 2eY €2«n)

?<3$XQ_U\\ 2 € ¥s2my T \:(Zg Y < 2+w)
Ay ‘oedse
o (Boxsy, 26N €2
Lo P (3 ex <'\‘\\ 2 St <Q“\\ \o\% C (L e~ grtn)
4 24w '/
£ () dun S N
- kV\ Ssg?- N B - k jl ‘R’QX\\&'”_\ ] \ CD\X
T = . \:NO - T
(St BRSO R
& 4
3 N £ (%, P=) dx

- X-F(Qouf = Q@

R

$+ (D)

— & § (=) Ax
== 'C7(2'§ S
‘ Y
L (x2) xA2) Ax
= g Bt Ax = g\ b = \N b2
Eivind Eriksen, Kontor B4-032, eivind.eriksen@bi.no Handelshgyskolen BI

http://www.dr-eriksen.no/teaching/ELE3719/



Forelesning 14 ELE3719 Matematikk valgfag

pal) Aeikbdoka

- X\ \ — ‘
G 5 e ol '('xh(( = {509 for on shak. venakel
X e
\
Yiyea = X
5 M=y \y
) S Cooy (1D dx
Y ' N gu )
P Lo '?KC\SXS\O\“SQ €Y
nh=?0
Eivind Eriksen, Kontor B4-032, eivind.eriksen@bi.no Handelshgyskolen BI

http://www.dr-eriksen.no/teaching/ELE3719/



