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KKK 1 ¦«m [a, b] þ����ÅCþ�U�������ºÛ���º

KKK 2 � X ��ëY.�ÅCþ§¦¢ê c§¦� E|X − c| ����.

KKK 3 ��ÅCþ X, Y �éÜVÇ�Ý¼ê�

fX,Y (x, y) =
1 + xy(x2 − y2)

4
, |x| ≤ 1, |y| ≤ 1.

¦ X + Y �VÇ©Ù¼ê FX+Y"

KKK 4 ��ÅCþX§Y Õá§ÑÑlIO��©ÙN(0, 1)§(X, Y )�éÜ�Ý¼êP� f(x, y)¶

1. y²¶¼ê g(x, y) =

{
f(x, y) +

xy

100
, when x2 + y2 ≤ 1

f(x, y), when x2 + y2 > 1
§´��VÇ�Ý¼ê"

2. e�ÅCþ (U, V ) ��Ý¼ê� g(x, y)§y²µU§V ÑÑlIO��©Ù N(0, 1)§
� (U, V ) ØÑl����©Ù"

5µ�~`²�©þ���íØÑéÜ©Ù���"

KKK 5 Ý��qú²�M1§P�¡� H!�¡� T§

1. ��ÄgÑyHH�Ê�§�O�Ý�gê�Ï"���¶

2. XJÊ�OKC�ÄgÑyHT§d�Ý�gê�Ï"Ú��©O´õ�¶

3. b�`!¯?1�|'m§Ý���M1��ÄgÑyHH½HTÊ�"XJ±HH(
å§K`�§TH(å�¯�§�¯`!¯�¼�VÇ; eU�HHkÑy`�§HTk
Ñy¯�§(JN�"

KKK 6 ��ÅCþX ∼ N(0, 1), �ÅCþWÑl©ÙÆ

(
W 1 −1
P 1

2
1
2

)
§X�W�pÕá"-Y =

XW"
y²: (1). Y ∼ N(0, 1), (2). Cov(X, Y ) = 0, (3). X�YØÕá"
£ù�~fL²ü���©Ù�ÅCþ�pØ�'¿ØUíÑùü��ÅCþÕá"�k�
ü��ÅCþ´����©Ù�§Ø�'â�Õá�d"¤

KKK 7 ��ÅCþX ∼ N(0, 1), �ÅCþ

Y =

{
X, e|X| ≥ c

−X, e|X| < c
.

(1). ¦~êc¦�X�YØ�'§
(2). y²: Y ∼ N(0, 1),
(3). `²é?¿c > 0, Xþ½Â��ÅCþX�YØÕá"


