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ATy NE—2 x EHEREH(random
variable) b L TR AL, RO KFHETHER INESE
TE5S.

p(x), p(y), p(x,y), pCy [ X), p(x]y)
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Ply) ATy DERERERT R
B8 %% (probability function)

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

p(x) /88— X DREFREE RIS
(probability density function)

ID p(x)dx =1 p(x)=0 forallxeD
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p(x,y) : x & y DEFFHESE(joint probability)
&334k (marginalization):

Zp(x y) = p(X)

j (x, Y)dx = p(y)
——

JE DR =R
(marginal probability)

p(x|y), p(y|X) : &1+ =2 (conditional
probability)

pCy [X)p(x) = p(x,y) = p(x|y)p(y)
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= I #E 22 (a priori probability) p(y)
INF—2FHNBRIDATI O HIFHEER

= 28 22 (a posteriori probability) p(y|x) :
INF—2Z > =DAT3) D HIRHESR
A XD FEHE(Bayes’ theorem):

p(x|y)p(y)
p(X)
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p(y [X) =

Q)
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HA 15 B (expectation):
E[x]= | xp(x)dx
5 BLEE 52817 5l (variance covariance matrix):
= El(x—ED(x - EIx])"]

x & X HYHII(independent):
p(x,Xx’) = p(x) p(X’)
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2DMDINGA—3: 1,07

: 1 —u)°
POt o) exp[‘ oo j
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o’ = o’=9 o’ =25
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dRIFTTDFERANIRIL: x=(xD,x@,. xO)T
2DMNINTA—A -
od RITAJMIL U
od RITIEMETHI ¥ det(2): TDITHIZ

1 1 T -1
(ij_)dIZ det(Z)llz eXp(—E(X—,u) 2 (X—/J)j

R DOEFE, 78S aTS
Elx]=  VI[x]

p(X,,U,Z) —
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LA EMNED AL s=diag(c?) )PEE
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diag (o) s mAi- it
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1 _(x=p)' (x=p)
P(X; u,0) = (Zﬂaz)dlz eXp( 252 j
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p(X; M{Giz}?:l) =
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