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Conditional Distributions

Review : Conditioning with mets :
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Extend to distributions :
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Variable Condition

Suppose X
, Y RVs
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conditioned on Y describes the probabilities
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Example : Say Pxylied = See neeelse

Find Pxylkle) and Bax(elk).
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Conditional Expectation
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Example : Suppose X measure lengths of items.
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Suppose L = "length is at leasts"
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E[X(y] = g(X) where g(y) = E(X(y =3]

Then EIXIY] is an RV encoding the

expected X as spread over the possible Y.

"Flerated Expectakion Theorem"
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Monty Hall Problem
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Strat. 1 : Stick :"n for car

Strat. 2 : Switch : 21 for initial goat
= final car


