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1.��ÅCþ Xk�Ý¼ê�

f(x) = 6x(1− x), 0 < x < 1.

¦��¼êh(x)§¦�Y = h(X)��Ý¼ê�

g(y) = 12y3(1− y2), 0 < y < 1.

2. ��ÅCþX, Y�éÜ�Ý�µ

f(x, y) = exp(−x− y), x ≥ 0, y ≥ 0.

XJU = X/Y, V = X + Y§¦ U, V�éÜ�Ý¼ê"
3.��ÅCþ(X, Y )�éÜ�Ý¼ê�

f(x, y) = cxy, 0 ≤ x ≤ 2, 0 ≤ y ≤ x.

£1¤X, Y´ÄÕáº¶£2¤¦ P (1/2 < X < 1), P (Y ≥ 1), P (1/2 < X <
1, Y ≥ 1).

4.y²µXJX�gCÕá§K�3~êc§¦�P (X = c) = 1.
5.��ÅCþX, Y, Z�éÜ�Ý¼ê�

f(x, y, z) = (1− sinx sin y sin z)/(8 ∗ π2), 0 ≤ x, y, z ≤ 2π.

y²µX, Y, ZüüÕá§�Ø�pÕá"
6.��ÅCþξ1, ..., ξn�pÕá§�ξiÑlëê�λi��ê©Ù§y²µ

P (ξi = min(ξ1, ..., ξn)) =
λi

λ1 + · · ·+ λn
.

7.��ÅCþξ1, ..., ξr�pÕá§�ξiÑl�Ó�AÛ©Ù§y²µ�
½ξ1 + · · ·+ ξr = n�^�e§ (ξ1, ..., ξr)´þ!©Ùµ=

P (ξ1 = n1, ..., ξr = nr|ξ1 + · · ·+ ξr = n) =
1(

n−1
r−1

) .
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Ù¥§n1 + · · ·+ nr = n"
8.�X, YÑÑlIO��©Ù§��pÕá§U = X2+Y 2, V = X/Y,y

²U, V�pÕá"
9.��ÅCþX1, ..., Xn,ÕáÓ©Ù§y²µ

P (Xn > max(X1, ..., Xn−1)) = 1/n.

10.�X, Y�éÜ�Ý¼ê�

f(x, y) = x+ y, 0 ≤ x ≤ 1, 0 ≤ y ≤ 1.

¦(1) X, Y����Ú�'Xê (2) E(Y |X) (3) E(X|Y ).

2


