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f(x, y) =
1

2π
e−(x2+y2)/2(1 + xye−(x2+y2−2)/2), x, y ∈ R�

(i)�Jf(x, y)@
×Þ�ó�p.d.f.�(ii)�OX, Y�\j5µ�

6. '(X, Y ) ∼ N (0, 0, 1, 1, ρ), |ρ| < 1��V = (X2 + Y 2 − 2ρXY )/(1− ρ2)�

(i) �JV�;¶WV = (X − ρY )2/(1− ρ2) + Y 2
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(ii) �Z1 = (X − ρY )/
√

1− ρ2, Z2 = Y��JZ1�Z2}ñ, v/b N (0, 1)5
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(iii) ¿à(i)C(ii)OV�5µ�

(iv) 'Ubχ2
25µ, �OE(e−sU), s ≥ 0�

(v) �à#OE(e−sV ), s ≥ 0�


