Z AEREPLAL 1 R B B P RFAIE

R (IR PERR)
1.[128-8] AN 4EBEHLAS R (X,Y) [0 &40 A5

Y
X 0 1 2
0 025 0.1 03

1 0.15 0.15 0.05

EX Z=max(X,Y). II5&:
(1) X. Yﬂﬁﬁﬁé E[X]. E[Y];
(2) X2, Y2 [ E[X?], E[Y?);
(3) Z WIE E[Z].
2.[b153-3] AELF 0,1, .., n HAEEIAAFRIECT, SKX A2 22 A M R 0 2.

3.[b155-8] & X 5 Y BN U(0,1) wyphsr iy LA &, ik

E(|X - Y]*) = m,a > 0.

4.[b180-11] ¥ X 5 Y FIEMSE, 4 HIRMSECH M. Ao MRS, 55k E(X|X +Y =n).
5.[b181-12] T —HEREHIA B (X,Y) WA % R ECh

(z.y) = r+y, O0<xz,y<l
Y7o, Hoth

ok E(X|Y = 0.5).
6.[b183-17] BRANLAS B X ~ N (1, 1), Y ~ N(0,1), B X 5 Y MHP7, 4

oL v<x
lo, X<Y

UUE
(1) E(I|X =z) = ®(x);
(2) E[@(X)] =P < X);
(3) E[@(X)] = ®(u/V2).
7. [160-3.12] RN R X R HEER f(2) = 3e71°), 2 € (=00, +00). 3K
o SR X BBy 2
o SR X R IX| W22, IR XM [X] @A K?
o 7 X Al |X| @EMSL? RfHAT
8. [164-3.19] % (X,Y) Wth 24 H

Fk PXY -
9. [158-3.7] Rf— Mt i FEIZ I n U, A X FNY 4353 30 1E T8I ) A0S0 1) _ERURER, oK XA Y B9AH & R 4L
10. EREHLIAE X = (X1, Xo,..., X)) fY = (W1, Ya,...,Y5) ", AK

X\ bo\ (e E.my»

<Y> N ((Ny) (Eyw Xyy ’

A
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BEPLI A X ALY BIAGD0HN X ~ N (e, Baz) F Y ~ N (py, Zyy)
o FfALIAIE X A1 Y MEMSI A REAE Bey = Omxn (JCEAENER m x n 5FE)
X = FEUT, L& Y 191

VX = @~ oty + Bye D5 @ — p1a), By — Bya Bl By
Y =y WEMT, Mblm&E X 1o

XY =y~ N(pa +Zay 3, (Y — ty), Taw — Bay X, Tya)

L R R
L. [128-9] 4Rt (X,Y) R A2% R ECh
1, 0 1,0 2
f(:my)—{({ ﬁ?ﬁ;K R

EX Z=min(X,Y). i5&:

(1) X. Y Wi EX]. E[Y];

(2) X2, Y2 R XY [E E[X?], E[Y?]. E[XY];

(3) Z Wi E[Z].
2.[b153-4] WAER[E] (0,1) AR n A, SR B R0 FA P A5 8] 14 P 28 ) 50 0
3.[b155-9] % X 5 Y @MsrE i BEpLUL A, H

P(X=i)=—,i=1,2,3,....

1
Ev
Rk
(m — 1)(m + 1)

3m

E(X-Y])=
4.[b181-13] AN HEREHIAL B (X, V) HIIE AT RN

(z.y) = 241 —2)y, O<y<z<l,
p 7y - 0, ;E\:’ﬁﬁ

RTE 0 <y < 1B, 3R E(X]Y = y).
5.[b182-16] % X 15V RIS B, HEIRASECH A (9550 1. 4

S |3+ XY
ey, X <Y

35 22 4 AL B ek B0 S R ) i SO IR 2. 0K E(Z).

6.[b158-17] FLFgIE L HIHEART i, A HHEDT R X SR KA Y RIS AR &, AR A
DX[E] (10,20) BRI, RRkAEE B — %R e A 1000 JT; sk i 7 kb ik, n] A AR R s
B, (HIX IR H — %R i AR 500 JC. ISR TTIE A %7 AR A T2 F

7. [144-1.14] WS ZHRIRIF G FECE 20 AIR%. HRiFG B HHTTH, WTRA 10 D4l AR E RS
NI T HERFARER, WERFE—ANFINAIRE FERAEE. DA X FORIEEREL, K E(X).

8. [145-1.16) Wi Fertubb MR B LIS TUZALIE. BT A5 5 040, 25 SMBIT 55 4 A2
AT, BB U SIS X AR REAL , EL X 7E [0,60] EX951507 , SRl 25 e a0 ey o).

9. [149-2.6] WM MHHE ML A BENIAS R X F1Y BJ7 2250500 4 #1 2, SKEEPUASH 3X — 2V /Y522,

10. [152-2.14] F—UIRE MR E p, PEAT 100 YOS R RIS, 2 p =7 I, MEIMAREZRE R, FF3K
Hag KA.

11.[132-1] CA—ZERpLAS R (X, Y) MIRA AT

18



Y
< 10 2
I T
1 [T L0
0 700
T 1 T 1
12 4 6

(1) #5& Cov(X,Y) 5 o(X —2Y);
(2) HWHMXRE p(X,Y).
12.[134-3] S —4ERELE R (X,Y) RGBSR ECH

f@y) = 2—z—y, O<z,y<l,
7y - O, /ﬂ\‘:'f@

Bkt 2 Cov(X,Y) SHIZERE p(X,Y).
13.[b160-21] MO TGV, SR S Bz A5 SR 200 )7 2.
14.[b161-24] i X 5 Y @AHEMAL R FEVE &, HEIRMSECH X AR, 2
U=2X+Y, V=2X-Y
BORAM KR p(U, V).

15.[b167-37] 5 a HIX[E] (0,1) ER—AE R, FEPLAE R X 2R (0,1) ERI2I0AE, Y FoR s X # o (i
. o BUAER X 5 Y AR

16. [135-4] B0 —ZEREPLAS 5 (X, Y) MBCA B sRECh

HoR 2 Cov(X,Y) HHXFRE p(X,Y).

17.[b160-23] FRMP—HAET n W, LA X 5 Y 235127 1 ] _EA S ) B9 iE, R 75 22 Cov(X,Y)
HHXRER p(X,Y).

18.[b163-30] i X 5 Y @A EMZWFENIAE &, HANRMSECh N B0 . 2
U=4X-3Y, V=3X+Y
R KR p(U, V).
19.b164-31] ¥ X1 5 Xo @M HMS RN &, HARRAERS S0 N (1, 0?). 4
U=aX; +bXy, V=aX, —bX,
Hrv a,b RAEBHEL R X RE p(U, V).

20.[b164-33] % ZEREHLAS R (X, V) BRAKIE D = {(z,y) : 0 <z < 1,0 < = < y < 1} RS, Kby
# Cov(X,Y) 5MHXRE p(X,Y).
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