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Lois a 2 variables aléatoires

Couple de VA Loi marginale Fonction de répartition
conjointe
’Z(w) = (X(w),Y (w)) ‘ P(X =) = pr,y(xi,yj) ’nyy(x,y) —P(X <zY <y) ‘

Densité de probabilité

Loi conjointe Loi conditionnelle conjointe
P(X =2,V =y) P Fxy(z,y)
(X =2)= — 2 AT\ I)
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Moments d’ordre (p,q) (cas discret) Moments d’ordre (p,q) (cas continu)
E[XPYY] = ZZ ) I A
x, y]pXY Liy Yj E[XPY1] :/ / 2Pyl fx v (z,y)dzdy
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Corrélation et covariance
Corrélation Coefficient de corrélation linéaire
I e ) Cov(X,Y) E[X°Y €]
— X,y = =
R 7xoy VEIXPVE

Covariance

Cov(X,Y) =0 <= non corrélées
E[XY] =0 <= orthogonales

| Cov(X,Y) = E[X°Y*] = E[XY] - E[X]E[V]|




Autocorrélation et Intercorrélation

Autocorrélation

’rXX(tl,tQ) — E[X;, X[ ]

Autocovariance

cxx (ti, t) = B[Xy X3, "] = rxx (t1, t2) — E[Xy, JE[XT ]

rxx (t,t) = E[|X¢]?] = po,x (2)

lexx(t.t) = ok (1)

Intercorrélation et intercovariance

Intercorrélation

’TXY(t17t2) = E[Xy, Y]

Intercovariance

exy (t,t2) = BIXE Y '] = rxy (th, t2) — E[ X4, JE[Y;]




