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 Many situations of our Engineering problems are 

handled by the theory of two random variables.

 Hence such important concepts as auto correlation, 

cross – correlation and co-variance functions, which 

apply to random processes , are based on two 

random variables 



RANDOM 
VARIABLES

DISCRETE CONTINUOUS



 If the joint probability distribution of two 
random variables X and Y is given then the 
marginal probability function of X is given by

 Px(xi) = pi (marginal probability function of Y)



 Conditional Probabilities

 The conditional probabilities function of X 
given Y = yj is given by P(X/Y)
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