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1. Let (X,Y) be bivariate normal. Then (2X+3Y+4,
6X-Y-4) is bivariate normal.

a true

b false

c not enough info to decide
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Warmup 10 00 10 10

htt tht final review pay

0
show
a 2 34 4 b Gx y Y is normal for all 9 b

Latta by t
fly is normal

p
normal state constant

X Y is BUN

at Y y Gt Y 4 is BUN






































































































































Announcement
Review materials are on stat 134 org website

Lattice
in than rend it I give an example of two

standard normals whose joint
is not bivariate

normal

Then Let X Y n Ncos and Corra y p

x y is Stdbivariate normal Ift

s ft ty is normal for all constants Sgt

We dont need to restrict
ourselves to X Y n Nco D

Corey
Let Ur NLM T

V N N Mr q2
and Corr UV p

UN BUG M T E P ift

su tv is normal for all constants Sgt






































































































































E

Let m be a students score on the midterm
of a class and f the student's score on the final
of the same class

Suppose M F r BV 70 65,83 1030.6

ImInto P

Find the chance that the student scores higher on the

final than the midterm

HI PCF M P E M 20

what distribution is F M

F M is normal sin ie M F is BUN

E F M 65 70 5

Var F M Var F Va m 2106 FM

Coir FM SDMSDIF102 8 266718748

D THA z

F m ne N 1 5,68
male o into std units EE.mn gf
P IF m P F m o I I 161
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X X X2 Xo

Wed
I draw 2 cards at revlaceout

Xi Xz

X first duane Xz se loud Ivan






































































































































we have

P X J of H Xz Q at S

P X Q at S Xz Jot H

In fact X and Xz are

identically distributed every card

has probability 452

If the joint prob distribution is

symmetric is X tn is exchangable
then the marginal distributions are

equal

so extensive identically
distributed

however

identically extensive
distributed















































































































Example of identicallydistributed RVs
not exchangable
EpFlip coin 6 times

Iet titzfflip is start
of a run of 1head

I I

Issey are identically distributed

Is joint at Izz te same as Iz Is
NO
PCIE Iz D 0 but PCIE I D P IPAD

Ep
so Ie Fy Ig are not exchangeable

00
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sp
Iz f R.pe

Wooton 3 P

ABBÉ BEABER

tIz Iz Iz Izz Izy

In Iy Iyz Its Iyy




































































































This is beyond the score of this class In shout when
we say that a sequence of RVs Xi star
converges to a RV X this is more complicated than saying
that a sequence of numbers converge to another number

we talked in this class about convergence in distribution
This means Eyak Fy k pointwise for all continuous

points as n o

In stat 205 you learn about convergence in
Probability and convergence almost surely These are

stronger forms of convergence

A main tonic we should review some move
is writing expectation and variance in termsof conditional expectation and conditional
variance






































































































































Formulas

EG ELEA101

var x Elva Hu Va ECHO

Let Ur unit o i and XIU n Exa f
Recall ELEM I U E XIU U

var Etr t U2 var Xiu V2

Find E x and Var x

E X ELENI 6 E u

Va x Elva Hu Va EAD

o o
Elu Va u up

In Cyd
var x 43 4,2 5120



m ÉÉf omals that come on in applications are

bivariate normal but it is possible the joint
of two normals is not bivariate normal

Here is a simple example

todo

Monotypes

Note that the scatter diagram of x y looks like
Y whish is not the share of

a bivariate normal football

x Also note that Xt Y isnt
normal since Party o Yz implies
x Y is a mixed distribution


