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(1) %M A B MEMSLH P(A) = P(B), #F P(AUB) = 0.64, ] P(A) =

(2) CRABLAE R LT B B — R R, 3B AFRELL 99% AL IEAR IR 47
PHEPE, BB L 5% MIMER R H R PR U0 Dy b SRR, S df L A
AR SR, e SO R R 2 :

(3) W,y JERLE R LEL, MMALHFENA R XY, oI A—E EMKZ( )
(A)EPY =y)>0, M P(X<z2]Y =y)=P(X <z) (B)X?5Y?HEM
(C) BN {X =2} 5 {Y =y} MEIRT (D) X 5 Y A%
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(5) % X, Y AMEM HRRMIIEI A0 U(0,1) FHIBENLAEE. £ AhckEiLE & Z =
max{X,Y},W = min{X, Y}, M¥p 772 Cov(Z, W) =

(6) WhEHLALE X, IRME BB n B x> 2040, W n — oo I, X, /n KBRS
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(7) & X1, Xo, -+, X,y NREIESBIE N(0,0%) FIfREEFEA, HEPL X F1 52 4351
FORFERIEAREAR T 2, W RS EA RN F A2 )
(A) (n—1)X°/$>  (B)nX/S* (C)(n+1)X/S? (D) X/S?

(8) Xt BRI ZHN T Al T, TIRRIR € ERZ( )
(A) TfwAt LT A bt (B) Towflitt A%z 24 A
(C) Twflivh— &4 (D) & B AIRAAAEE AR A, WIREAIIE Y TC WAl T

(9) o1& I EA AR EIRMIERS 3T N (1, 02), Fer p, 0 BIRF. DU
HREALAHE 16 N7 iy, MIASAEAR S E AR AR HE 2 73501 9 20 JEOKRAD 0.1 K,
Ji% o® MEEREN 0.9 MEFEXIEN (R 2N URUR = A58,

(10) ¥ Z, NI x2 A HIBENLAS R, A5 7E 3 x b BRI ER IR, AEA SRS
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= (18%y) WHENLFE (X,Y) MG MRS ERECA f(2,y) = 20T 2,y > 0.
(1) 480k X A1 Y MAGE RS fi(x) R faly).
(2) IETHEBEAIELS E X =2 (x> 0) MI%MHT Y AR 10, HIRHE S
(3) WHEME EY, E]Y|X] #1 E[XY].
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i 7 = min{X,Y}.
(1) kM=% P(Z = X).
(2) HRBEVLE R W = max{X — Y, 0} IR Fiy(w).
(3) W Z RE SRR Iixoyy (FFEISBEHLEM {X < V}) HOL? 755 HEEW R
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N f(x;0) = —0"Inb - Igoo)(z), HH 0 <0 <1 H—KRHSHL
(1) 5K 0 HsEAG T 6.
(2) R3K h(0) = (In )~ HIH KSR .
(3) b— g iR b R AT WA RIS 8.
(4) BWRFEH b > 0, FIFNHE—LH =, H

lim P (\/ﬁ(h — o)) x) — o(x)
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(1) FEREMAKF a =0.05 T, R A5 a) @i v sk
Hy:py=po <— Hy:py —po=—18.
(2) 15 Hy BOLEAE T vH 5 ok 36 1 Th 235 ek S0 1.

Fﬁi" J:ﬁ}"fjiﬂl Up.025 = 1.967 Up.05 = 1.645, up.1 = 1.285, up.2 = 0.845, up.3 = 0.5257 t23(0.05) = 1.7139,
£93(0.025) = 2.0687, t24(0.05) = 1.7109, 24(0.025) = 2.0639, x?5(0.05) = 24.996, x35(0.95) = 7.261, x35(0.10) =
22.307, x35(0.90) = 8.547
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(1) A FEEMLGEERRAHGE: TERECERARHE, —&Li1 %),

filz) = / ze Wy = e 1 >0,
0

[e's) ey 1
(2) HEHEEEREARF (1), 7ME X =2 >0 FEHT Y MNEAHEERECH

fY|X(y|x) = ]51(33)) - P =ze ™, y>0,

1N i A A S WFE%?‘S%U‘J v BIFREII AR

(3) (1) o, EY = [ ghady = oo, B BY A4 Tl (2) RARHOMifd
PEBTRIHL, WAE— 2 >0, F E[Y|X —a] =1 WMEY|X] =L FHEMEAR,

y > 0.

E[XY] = E[E(XY|X)] = E[XE(Y|X)] = E[X : %] ~1.

ERERWTH BXY] = [ [ wyf(x,y)dady BEEFEASH.
gt ‘;5-"] A 6 4 77
(1) BRI P(Z =X) =P(X <Y), #HESA WA A ] 5
P(Z=X) = /0 P(Y > z|X =2)fx(zx)dz = /0 e~ Mgy — ﬁ

(2) HHEH (1) 7%, PW =0)=P(X <Y) = MXE— w

)\+,LL

PW>w)=P(X -Y >w) = / P(X >y +w)pe "dy
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0, w < 0;
Fy(w) = /\j\r“, w = 0;
1—F“ue A > 0.

(3) ML FATRFAEHIME— 2 > 0, T {Z > 2} 5 {X <Y} MHEMSLEIT].
PIX<Y,Z>2)=Pz<X<Y)= ﬁe—mwz =P(X <Y)-P(Z > 2),
BIENGER IROT. (548 2 4, iEPE AR 4 40)
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EX = —20*Infdr = ——
/0 20" In 0dx i

AL O AT 6 = exp{—1/X}, Hh X AFEAEIE.
(2) Jesk 0 M RBURMGTE. ALSREREL L(0) = —0% X (In o) st ELIR AN

() =-1n6> X;—nlnlno.
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00 6<="" 6o
PR X 4+ &5 = 0. dbarkn, 0 MsRBURME TR exp{—1/X}. AT,
h(0) = (In0)~* BRI h = —X.
(3) AAmihiit. XKy (1) 1 (2) wAL,

E[h] = —E[X] = —EX = (In6) ..

(4) HMSLFE s> A6 T O AR R 2 B2 (5K Lindeberg-Lévy CLT) A &1 b = /Var(X).
17 H

E[X?] :/ —2%0% In Odz = 27
0 n

R (1) 51, Var(X) = 1/(1n26). # b= —(In ).
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WE BB MK o =0.05 F, AN T < —ugos = —1.645. FRNEUE JG1HEHE T
BT = —0.4679 > —1.645, MiTFAIN %2 H,.
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Fog+18 1.8
— Py, (% <= - 1.645)

= B(—1.285)
=1 — $(1.285)
=0.1.
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