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1 ���888¦¦¦¯̄̄III���(40 III)

1. Uñ�G8-ù±å#Þ{ÎÂ½B (¦Þ-û).

2. \�GÚ*�

3. ó��Ú*�

4. ÜÇ/G A ¦ B ÕÁ�

5. Uñ±å5Þ X = (X1, X2, . . . , Xn) {IY<jùÙ�ÎIY<j

{½B.

6. Uñ (X,Y ) {�GIYF (¬±) ù�GIY<jZ�GIY·Ý

<j{½B (Ë�).

7. X1, X2, . . . , Xn ÕÁ4�

8. Uñ B(n, p)(KC¼IY) ù π(λ)(poisson IY) {½BùÙ#a{

Ï�¦0�.

9. UñþáIY U[a,b] ù�jIY Ex(θ) {½Bù#a{Ï�¦0�.

10. ÷ (X,Y ) ∼ N(µ1, µ2, σ
2
1, σ

2
2, ρ). �

E[X|Y = y] = , D[X|Y = y] =

2 ���®®®���(40 III)

1. ÷ X ∼ U[0,2π]. 
 Y = sin X + cos X.
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�® (1)Y {IY<j.(2)EY 2.

2. 
 A = {(x, y)|2x2 + y2 ≤ 1}. ÷ (X,Y ) ∼ UA.

�® E(XY + X2 + Y 2).

3. ÷ (X,Y ) ä��G·Ý<j

f(x, y) =

{
1
8
(x + y), 0 ≤ x ≤ 2, 0 ≤ y ≤ 2,

0, otherwise.

�® (1)COV (X,Y ), ρXY , D(2X + Y ). (2)X ¦ Y 4dÕÁ?

4.  U¥� a− 1 �¸EZ 1 �gE, /U¥� a �¸E, �', ,

/ÜU¥I/Rñ��E?b¦8 ���U¥, Yø²,ê n ',

¯gEñ�ó U¥{�G4õè, ?ÿX n → +∞ {<Y.

3 yyyÒÒÒ���(20 III)

1. ÷ (X,Y ) ∼ N(0, 0, σ2
1, σ

2
2, ρ). 
 f(x) = E[Y |X = x] .

yÒ E[f(X)sign(X)] = ρE[|Y |].
Y°

sign(x) =





1, x > 0,
0, x = 0,
−1, x < 0

�nR<j.

2. ÷ (X,Y ) ä�·Ý<j

f(x, y) =

{
1
π
, x2 + y2 ≤ 1,

0, otherwise.

yÒ X ¦ Y X#�, b X ¦ Y X�#ÕÁ.
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