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0000 OO0 Inthiscase, the function pA is called the probability density of A. Assume that Q isa
sampling space with probability distribution P. An n-dimensional random vector [1 = (CI 1,..., [ n) is a measurable
function 0 : Q — Rn. The joint probability PCI of (I is the measure on IRC] defined by PO (A) :=P(00 -1(A)), A
IRn measurable. The probability density of a random vector O is defined analogously to the probability density of
arandom variable. If A is an n-dimensional random vector on Q , then its components (1 i,1 <i<n, are
themselves random variables on Q . We say that the random vector (0 consists of independent random variables
O1,ifPO (Al x O x An) =P0O 1(A1)0 PO n(An), AL,00, An IR measurable,where PO i are the probability
distributions of (I i, 1< i< n. If additionallyP] =PI j for all 1< i,j< n, then O consists of independent and
identically distributed, in short i.i.d., random variables.

Page 5



00004, tushu007.com
<«<OQO000000>>

goon

oooooboob@LO)yboobooboboboouooooo

Page 6



00004, tushu007.com
<«<OQO000000>>

goon
gobboooboupbDFODODDODOOOO0O0O0OO0OOOODOOO

0000000 :http://www.tushu007.com

Page 7



