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Continuous random variables.
Examples of distributions.
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{4 is the cosine of the scattering angle, cos ©
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Continuous random variables.

Two-variable functions. f(z,y)

Moments @y = [ [ dady 2y mp(, )
Ymin Tmin

Co-variance cov{ft:,y} = (zy) — (T) (y)

If xand y are independent

p(z,y) = pr(x)p2(y) and cov{z,y} = 0

Monte Carlo in radiation transport Prof. Mario Bernal, 2015



Continuous random variables.

Two-variable functions. f(z,y)
cov{z,
Correlation coefficient plz,y} = oY)
\/V&r{a:}var{y}

Interesting relation
var{z =y} = var{z} + var{y } = 2 cov{z, y}
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Continuous random variables
Marginal probabilities

m(z) = fy Ty pla,y) ; mly) = /I " dz p(x,y)

min min

p(z,y)
m(x)

Conditional probability pylz) =
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Continuous random variables.

I

Cumulative probability functions c(x) = dz’ p(z')
p@0) =28 ) =0 clzmm) =1
dx
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