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Relative theory of general marginal density function and its application

REN Hao-lin YUAN Yong-sheng WANG Qi-ming ZHANG Zhi-fen
College of Sciences Hohai University ~Nanjing 210098  China

Abstract For the joint density function of 2-D continuous random variables a new function can be obtained by upper
limit-variable integral and then by normalization of the new function according to the property of density functions a
general marginal density function was constructed. The relationship between the general form and the conventional form of
the density function was analyzed and the properties of the density function with the general form were discussed.
Furthermore some new conclusions were drawn for a particular general form and the general form was extended to the n-
dimensional general marginal density function. Finally the application of the general form to acceptance-rejection

sampling was discussed.

Key words general form marginal density function condition density acceptance-rejection sampling





