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1. A�ßN^�=�� à�, �n¾Ý` 312`�12`155 í85µ���
¶ï¼añ�F�Ý` b¼ó5µ, �TÂ55Ö��O

(i) ��A�ßF�Ý` 12`155, A�ßn¾� Ý` 312`55�GÝ

^£;

(ii) ��A�ßF�Ý` 312`155�G, A�ßn¾� Ý` 312`55�

GÝ^£�

2. '(X1, X2)�Ð)p.d.f.f(x1, x2) = 3x1, 0 < x2 < x1 < 1��Y1 = 1/X1, Y2 =

1/X2��O

(i) (Y1, Y2)�Ð)p.d.f.;

(ii) E(Y1|Y2 = y2), y2 ≥ 1�

3. '{Xn, n ≥ 1}i.i.d.Ýr.v.’s, /b�1���Ge(θ)5µ, 0 < θ < 1��S =∑N
i=1 Xi, Í�Nb�1���Ge(p)5µ, 0 < p < 1��¢ãOLaplace»ð, X

�Sb£×ð�5µ�

4. 'X1, · · · , Xni.i.d. U [0, t]5µ�r.v.’s, t > 0, n ≥ 1�

(i) �O
∑n

i=1 Xi�Laplace»ðφ(u), u ≥ 0�

(ii) �¿à(i), OE(
∑n

i=1 Xi)�

5. �r.v. X�p.d.f.

fX(x) =
1√
2πx

(log x)2e−(log x)2/2, x > 0�

(i) �JX
d
= 1/X�

(ii) �Y = log X, �OY�p.d.f. fY , ¬�JfY@@×p.d.f.�

(iii) �OE(etY ), ¬�D3�tÝP��

6. �'Ø\®ï, N^��ÎbU [−40, 50]5µ��O

(i) 60FÀ�ÎøÄ500�^£;

(ii) t�ÝJóc, ¸60FÀ�Î�øÄc�^£�y0.1�

Z ∼ N (0, 1), P (Z ≤ zp) = p

p .90 .95 .975 .98 .99 .995 .999

zp 1.282 1.645 1.960 2.054 2.326 2.576 3.090


