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ATTY) Yy PRE—2 x EFHERLEH(random
variable) L TR Z (L, RDFHGTHER INTERE
TZES.

P(X), p(y), P(X,Y), P(Y [ X), p(X|Y)

ATy BEELE! (discrete type) DIEREH
INF—2x B HEE (continuous type) DIEERZ 3]

T
Rat
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pCy) :hT3) Yy DERERERTHESE
B8 %% (probability function)

Yp(y)=1  p(y)=0 fory=12,..,m
y=1

p(X) /88— X DFERBERELY
(probability density function)

jD p(x)dx =1 p(x)=0 forallxeD
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p(x,y) : x &y DEEFEZ(oint probability)
&334k (marginalization):

Z p(X,y) = p(x)

j (k. y)de = p(y)
——

[E DR
(marginal probability)

p(x|y), p(y|x) : E£H T (conditional
probability)

pCy [ x)p(x) = p(x,y) = p(x]y)p(y)




FHIER-ZRER-NMADEE

ERITFESE (a priori probability) p(y)
INF—2FHAFIDATI) D HIRFESR
=12 M3 (a posteriori probability) p(y|x)
INFI—2Z H = OAhTI) DHIRFESR
NA XD EHE (Bayes' theorem):

x) = PX1Y)P(Y)
p(x)

p(y |



HAFFE - o e e AT I - ALt 7
4 {i5 (expectation) :

E[x]= | xp(x)dx
5 BLEE 42 8 4T 5l (variance covariance matrix):
V[x]=E[(x - E[xD(x - E[x])]

X & X HVHiL(independent):
p(x,x’) = p(x) p(X)
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2DMDINTGA—A: u,0°
p(X;lLl,O'Z): 1 ex _(X_/u)2
\ 270’ P 20°
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dRFTTDFEREAHRIL: x=(xP,x¥ .. x)T
2 DD INTA—3:
od RITANIUKMIL U
od XRITIEETTHI =
1
(27)77% |3 2

(X 1,) = exp(—%(x—u)Til(X—ﬂ)j

IERR DM OEFE, 28t o T
E[x]= u Vx]==x




ZRFTIERSM(DDE) W

A0 (BNS Z:diag(ﬂ-z) )DESE

2 02 %

diag(c7) *Tﬁﬁk A S 1790

| d 1 - d (X(')—,u('))z
p(X; u o} ,) = 27Z')d/2Hd - eXp[ |Z_1: 20i2 )
SHIZHEMZFELWLNEDS £=0°l )DEE

| BT H

(X—u)T(X—u)j
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p(X,,Ll,G) — (272'02)d/2 EXP| —
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