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1. 'X, Y�Ð)p.d.f.
f(x, y) = c, x2 + y2 ≤ 1�

(i) �Oc�Â;

(ii) �JµX = µY = ρ(X, Y ) = 0�

2. 'Y = aX + b + ε, Í�a, b
ðó, X ∼ N (µX , σ2
X), ε ∼ N (0, σ2), v'X�ε}

ñ��O

(i) Cov(X,Y );

(ii) Cov(Y, ε)�

3. 'X�Y}ñ, v/bp.d.f.f(x) = 1/x2, x > 1��U = X/Y , �OU�p.d.f.�

4. 'X�Y}ñ, v/bN (0, σ2)5µ��JX/(X + Y )bC(1/2, 1/2)5µ�

5. 'X, Y�Ð)p.d.f.
f(x, y) = 24xy, x, y ≥ 0, x + y ≤ 1��O

(i) E(X), Var(X);

(ii) Cov(X, Y );

(iii) ρ(X, Y )�

6. 'Y |NbB(N, p)5µ, N |ΛbP (Λ)5µ, vΛbΓ(α, β)5µ, Í�α
ÑJó��
OY�&f�5µ�

7. '(X, Y ) ∼ N (2, 3, 4, 9, 0.1)����2X + 5Y�5µ�

8. 'X, Y, Z�Ð)p.d.f.
f(x, y, z) = z2e−z(1+x+y), x, y, z ≥ 0��O

(i) fZ(z);

(ii) fX,Y |Z(x, y|z);

(iii) fX|Z(x|z)�


