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Random Vectors

@ A vector of continuous random variables (X, Y) is described by
the JOINT PDF f(x, y)

b pd
Pla<X<bec<¥<d)= f f f(x, y)dydx.
d C
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@ A vector of discrete random variables (X, Y) is described by the
JOINT PMF f(x;, v;)

Pla<X<bc<Y<d)= Y Y flx,y)

a<x;<bec<y<d
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