
Exponential random variable



Uniform random variable
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Gaussian random variable
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Triangular random variable
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Bi-dimensional random variable 

• Two random variables  X 
and Y have a common 
probability density 
functions as :

• (X,Y) fXY(x,y) is the 
probability density 
function of the couple 
(X,Y)

• Example:
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Bi-dimensional Random variables

• Cumulative functions:

• Marginal cumulative distribution functions

• Marginal probability density functions
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