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() it& EX, EY, E(XY)#fM Cov(X,Y)

8 EX:

- Sk X HSMESEE fx(z):

fx(x) = 7 flz,y)dy = [} 3zdy = 32%, 0 < <1: fx(z)=0, Hft,
RESEAR EX = [ zfx(z)de = [ - 3zide = 3,

-#t# EY:

CHBR Y HDBEEREE fy(y):

Fr(y) = [ flz,y)dz = [ 3ede = 5(1—¢?), 0<y <1; fr(y) =0, Ht,
CRESREAR BY = [ yfy(y)dy = [} y- (1 —yP)dy = 2.

-it8 E(XY):

CREREAR BE(XY) = [% [% ayf(z,y)dedy = [ [T 2y - Szdydz
Iy R [ - 3e[lylide = [ Satde = 2.

-8 Cov(X,Y):

REMBEAR Cov(X,Y) = E(XY) - EX-EY, 8EX =3, EY =%, E(XY) = 2 &
A5

Cov(X,Y) = 1% —

3 9 _ 48-45 _ 3

— 10 32— 160 — 160°

X

ool

o

(2) #lEr X MY 2S5FEx

CEH Con(X,Y) = 5 £ 0, BEFEZOEX (& Cov(X,Y) =0, WX MY FE%) , Fild

X ®MY #\x%,

(3) it# EZ, % Z = max(X,0.5)

- iREHEAR EZ = [7_max(z,0.5) fx(z)dz

- DIERITIE:

Y0 < z<0.50, max(z,0.5) =0.5; 0.5 <z < 18, max(z,0.5) = .
Z = f00'5 0.5 x 3z%dx + f01'5a: x 3z’dzx

< iHBERD

1% 0.5 x 322z = 0.5 x [2°)3° = L

foy3ad = [ells = 30 - ) = &

4445 49

EZ = 16 + 64 64 — 64°

(1) 8 P2X; +1>Y)
<BE X, ~ N(2,1), V1 ~N(1,4), #Z =2X; - Y; + 1.

RBEESHHHEHEASHR: & X ~ N(ui,01), Y ~ N(uz,03), BCorr(X,Y)=p, N



aX +bY +c~ N(apy + bus + ¢, a’a? + b%0% + 2abpayas).

EEa=2b=-1,c=1, ;3 =2, 02=1, uyp=1, 63 =4, p=10.5,
HEZWBEE(Z) —2x2 - 1x1+1=4,

HEZWEED(Z) =22 x1+ (1) x4+2x2x (1) x05x1x2=4+4—-4=4,
B\ Z ~ N(4,4), WP(2X; +1>Y;) = P(Z >0)=1— P(Z < 0).

g Z, 2U =22~ N(0,1), P(Z<0)=P(U < %) = §(-2)=1— ¢(2), ¥(z)
RITEESHHNS THEN, BREESHHR ¢(2) =~ 0.9772, FRIX

PRX, +1>Y)) = (2) ~ 0.9772.

C@kn oo, SN pmmgonni

- MR

B X; ~ N(2,1), REASER L Y0 X, — B(X)) = 2 (KBRKED |

ST Vi ~ N(1,4), %% E(Y2) = D(Y) + [E(Y)]2 =4+ 1 =5, REARER
n P

i Y7 — E(Y?) =5,

YAV 4 42 iy ¥2 P o5
m 1 2 n n i=1 "1 92
J‘U Ki+Xo+ -+ X, 15w X 79

n i=1 “*

- B K|Xy — 2]+ [ Xy — 2|+ -+ 4 [ X 10000 — 2| FEIABRMAEIS 7
LBEX, ~ N(2,1), WX, — 2~ N(0,1).

iﬁZi:‘Xi—2

, %% E(Z;) 11 D(Z;):
E(Z;) = ffooo \m\ﬁe*%dm = QIOOOxﬁe*Tdm, Lt=1%, dt =adx, WE(Z) = \/g
E(Z}) = E((X; —2)*) = D(X,) =1, D(Z) = E(Z}) - [E(Z:)]? =1 - 2.
BRAOMRIRER, 4 n = 10000 B, Y1000 Z; EMEBMESS%H N(nE(Z),nD(Z;)) .

nE(Zi) = 10000,/2, nD(Z;) = 10000(1 - 2) .

R A

X1 = 2|+ | X2 — 2[ + -+ - + [ X10000 — 2| FEBRM N(10000\/§, 10000(1 — 2)).
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