§28. Joint Distributions

Most contexts have move than one random variable present. If we study
them separately we will not capture how the variables interact and this
is frequently the core research question.

Example 1

X - the number of bars on a cellphone
Y - the number of repetitions needed for an AB system to recognize
a word

p(a,y) |e=1 2=2 z=3]p(y)
y=4 |(0.15 0.10 0.05 |0.30
y=3 [0.02 0.10 0.05 |0.17
y=2 10.02 0.03 0.20 |0.25
y=1

)

0.01 0.02 0.25 |0.28
0.20 025 0.55 |1

This is an example of a bivariate probability distribution;

P(z,y) =P (X =1z,Y =y)

Definition 1

The joint pmf of two discrete random variables X and Y is the
function p, ,(z,y) = p(z,y) that satisfies

1. p(z,y) >0
2. Zp(x,y)zl

z7y

3. p(r,y) = P(X =2,V =y)

Definition 2

The joint pdf for two continuous random variables satisfies

L p(z,y) 20

2. fm/mp(x,y)d:vdyzl
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3. For any region R of R?,

P((X,Y)eR)= /]];p(x,y) dx dy

Example 2

X - time your laptop connects to a server (in ms)
Y - time the server recognizes you as a valid user (in ms)

y
p(z,y) =6 x 105 exp(-0.001z — 0.002y) O<z<y
Let’s check that this is a valid poff:
f/ p(x,y)drdy = / dx f dy 6 x 1079 exp(~0.0012 — 0.002y) >z
R
-0.0012-0.002y 9=
6% 10 f d [ ]
g 1T o000z L

=3 x 10—3 [ dxe—0.00lm—0.00Zm
0
=1

Let’s compute the following ‘joint’ probability:

1000 2000
P(X <1000, < 2000) f d;,;f 0y 6 x 106 000200012

100 o
_ 3% 10" / —0.002y—0.001x]y*2000

Yy=x

1000
_3x 10" [ iy [~0-0032 _ ~4,-0.0012]
0

L[ e-0:008 , 6001z 1000
=3 x 10" —e
- [(—0.003) ‘ (—0.001)L=0
3% 103 e3-1 _674(6_1—1)
(—0.003) * (~0.001)
=0.915

How does this work in the discrete case?

Example 3: Bars on Cellphone

P(z<2,y>3)=0.15+0.1+0.02+0.1 = 0.37
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Definition 3

If The joint pmf (pdf) of two random variables X and Y is p(z,y)
the marginal pmf’s (pdf’s) of X and YV are:

px(z) =Y p(z,y) 5  py(y)=> p(z,y)

px(x)=[:p(x,y)dy ; py(y)=[:p(w,y)d$

Example 4

The marginals of the cellphone bars example are in the margins.

Example 5

Laptop connecting to a server.

pX(gj) = /: p(x,y)dy =6 x 1076 [ 670.001x—0.002y dy
= 0.003¢0-0032

°° y
py(y) = / p(:L‘, y)dx =0 x 10*6 f 670.0011—0.00234 dr
—co 0

=0.006 (6—0.0021/ _ 6—0.0033/)

Conditional Distributions

Definition 4

Remark

For continuous
Let p(x,y) be the joint pmf of X and Y. J

The conditional pmf of Y given X =z is:

p(z,y)

, forxzs.t. p(z)>0
p(z) (@)

Yoovix(y) =py(y| X =z) =

Note that:

Py Loy P()
2. ;Pm(y)—; () —p(x);m Y) (@) 1

3. P(YeB| X =2)=Y Pyx(v).

yeB

random variables, X
and Y, we can define

et

but p(x) is not a
probability, so this
definition is not a
straightforward
application of
conditioning on an
event. (Please take
Measure Theory
course; we will slick
mostly to the
discrete case)
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Conditional Expectation and Variance

Definition 5

The conditional expectation of Y given X =z is

E(Y | X =12) = pyie = ) yPrix(v)

Y

and the conditional variance of Y given X is

Var(Y | X =x) =02 = ZyQPan(y) - M%’kv
y

Example 6
Cellphone bars:
E(Y | X =2) =4(0.4) +3(0.4) +2(0.12) + 1(0.08) = 3.12

This is the expected number of repetitions if there are two bars on
the cellphone.

Var (Y | X =2) =42(0.4) + 3%(0.4) +22(0.12) + 12(0.08) - (3.12)?
=10.56

Independence

Definition 6

For random variables X and Y, if any one of the following proper-
ties is true, then the others are also true, and we say that X and
Y are independent:

L p(z,y) = px(z)py(y)

2. pyiz(y) =p(y)

3. pxpy(z) = p()

4. P(XeAYeB)=P(XeA)P(Y € B) for any sets A, B

Example 7

Cellphone bars - X, Y are not independent.
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Example 8 Remark

Frequently
1 3 8 | py) independence of

0 0.06 0.1 0.04] 02 random variables

. are assumed from
5 024 04 0.16| 0.8 knowledge of the

p(x) 0.3 0.5 0.2 system

Example 9

Two dimensions of a moving mechanical part are independent
Gaussian random variables, X and Y with:

px =10.5 mm, 0% =0.0025 mm

py =3.2mm, oy =0.0036 mm

Then:
P(10.4< X <10.6,3.15< Y < 3.25)
= P(10.4 < X <10.6)P(3.15 < Y < 3.25)
= P(-2<2<2)P(-0.833 < 2<0.833)
=0.568
Example 10

Let X,Y be two continuous random variables with joint pdf
p(z,y) =27, y2x20

The joint pdf factorizes. Are X and Y independent? Let’s compute
the marginals:

p(z) = [ dyp(z,y)
= / dy-2e 7Y = — 27" Y|YZ7 = 272 , x>0

Y=

p(y) = f dxp(z,y)
y _
= f dr-2e™Y =-2e Y[ =2 (e’y - e’zy) ., y>0
0
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The conditionals:

(z,9) 2 e’
Px, =P = = 0<z<
Xy P(y) 2(ev-e) 1-ev ’ v

P((L’,y) — 2eY = eT7Y T<y
P(z)  2e7% T

-PY|9v=

The variables are dependent as a result of the geometrical con-
straint p(z,y) # 0 only when y > z > 0.

Example 11: Continued

Let’s compute the conditional expectation in the previous example.

Y Yy e
E(X|Y:y):f PX|y(aj,y)~xdw:/ C rdu
0 0 —eY
=5 , =y Yy =
_ e + / ¢ dx
1-e¥], o 1-e¥
_evy e
 l-eY l-ev =0

1-e¥—ye¥
- 1-e¥

E(Y|X=»’L')=fx Py|x(fc,y)ydy=fx eV ydy

[ee]
— _ %Y o |YTY -y
e Ylyew * /x e"Ydy



