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B.25 Let 21 < x2 be two neigbouring values of X and y; < y2 be two neigbour-
ing values of Y. Then

P(X =22, = ya) = F(x2,y2) — F(w2,y1) — F(21,y2) + F(21,91),

see Section B.9.3. Employing the independence of X and Y we obtain

P(X =

x2,Y = 12)

Fx(22)Fy (y2) — Fx (22) Fy (y1) — Fx (21) Fy (y2) + Fx (21) Fy (y1)
Fx(22) (Fy (y2) — Fy (y1)) — Fx(21) (Fy (y2) — Fy (1))

(Fx(72) — Fx(21)) (Fy (y2) — Fy (y1))

P(X =x2)P(Y = y9).



