CESDEE T

PR 2

¥ E A K R4



Yaan

A
BELMEABS

1. %A, B, CHIE 5% RAEF F A& H
(1) AR T B CR %K1

(2) ASBRE, TOR R
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B SHEMPARR AT IER TE" (i = 1,2,3,4)
HUARRREIEE TIE", A= A1 (AsAs U Ay) BRI AL P 7T %0
P(A) = P(A1(A2A3U Ay))
= P(A1AA3 U A1 Ay)
= P(A1A3A3) + P(A1Ay) — P(A1A3A3Ay)
— P(A)P(A)P(As) + P(A)P(A1) — P(A)P(A2) P(43)P(A)
= P1P2ps + P1P4 — P1P2P3P4
4. (1) WHLEREREM A AR, mNER; S8 PR EmMmAN AR, no MR SN
PRI — AN 25, PR Sl L — AN, THE N 25 il 3 B BR A EE.
(2) W ETHEEASANLAER, AN ABR, o2& T PRGN, S EBK W&
FHAER2N BRI S J T, RGNS &E T AR — A8k kb 2] 5 BRI 2.
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LFEBRR NI AR, P(B|A) = J2El P(BJA) = M2
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(3) i LR T 1, R 4 SN P(D|C), MR & MR P(D|C) = 555
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(1) FID 27 P N BEHIE, WD, = AgByCo. LM = M TEIHI TS, 4
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(2) FI DR AF PP g NFEIR A%, WDy = A1 Ay U BiBy U C1Co.

P(Dy) = P(A1AyU B By, UC(Y)
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(X>Y1={X=D)n¥ =0}u{(X=2)n{¥ <)}U{(X=3)n( <2}

T 2R 5 7 AR BT,
PX>Y) = P{X=1)Nn¥ =0}+P{(X=2)n
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11, BB A (R AT LT (8] BE N R AR W 1) CEUN () I NS ORI R 23 . 3R
(1) AH 4k P 2 B 2 [ F B[] BT P ABE 2R 0 A

(2) RTEW & C & To b TAES/NET IR IE LT, 156 w32 47 8/N i A Mk 6.

W (1) ZHCOIAIRION T, (2) e,
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13. FHER R FE R E R R T 4678 b ke 3 58 — AR B ik (9 55 A5 1) (8] (BL 23 Bhat). Hoor i
bR HH

1 — e 007 ix > 0,
{ 0, #ir < 0.
MR (1) P(E<3); (2) P(§>4); (3) PB<E<4); (4) P(§=25).
14, BBEHEBMAEAKRTL, HP(E=—-1) =5, P(E=1) =1 #EHEF{-1<
E < IYRAEMBMT, SE(—1, 1) AT — 7 X i) 1 U ) 4 R4 26 15 1% 7 X 1R] A K
RAE L. R(1) EMI5 M BB (2) = P(€ < x); (2) EMURAE (%
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1, z>—1
(2) 7/16
15. BHEHLAR BER) 70 A B BN
a, or <1,
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d, x> e.

Wi sEa, b, ¢, i, i SEMEP(|€] < e/2).
B s, R E(—o00) = OFIF (+00) = 13a = 0,d = 1. vk, FI i 4% gt pL A
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F(l4)=F(1) =0, F(e)=F(e+) = 1.
RN
c+1=0, bet+ce+1=1.
B2 =1c=—1.
(2) e/2In €+ —£ +1
16. 5%t ML A k€ B A8 2 9% 135 B B0
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fx) = .
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R(1) HHA; (2) ETEAE(0, m/4) N IER; (3) AT HLF ().
(1) A=1/2, (2) V2/4, (3)

0,
Fz)=q 2248 g2 <o <7/2
1 x>m/2

17. —&h AL &=, 0l 1,2,3,4,5. EH P& GE AR I3, JFHE R
A3 8 & m B RS . SREM 7 AT R 3 AT R

18. ki (x), Fo(x) N d, 10 (x) + Fo(x) R B ASAMRE? Fiiar, ax IEH
e, Hay + ax = 1, iEWay Fy () + ag Fy () & 5 41 B 4L

MR AL (v), Fo(r) HES AR BE, S0 A R . e AT AR M 22 2% 2 R L
BN

2

fi(x) = Fl’(:c), fo(x) = le(x)
S Ra) + ag = 1 EHay, az, 2 f(x) = arfi(z) + as fo(x). MFHMERE M2 € R, & X
Bl AL A S 2
P <z)= / f(t)dt = / (a1 f1(t) + aa fa(t)) dt = a Fi(x) + axFy(z) € (0,1).

—0o0

it b ay Fy () + ag Fy () J9iZ LA & 1K) 20 A7 2R 2
19. BEHE 3 19 A7 i (LA /NI o) B M 22 85 B2 R B0

T

0, HoAth.
A I KA AR 8 AF ARG R, otk 5 E A2 3 75 i KT 1500/ i iR

1000 i
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g AERCHL A — R H I dr KT 1500h A BE =R 0

<1
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b
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20. el e A5 S ARAT B 1A A5 IR 55 K IR TR1E (BA 23 v ) IR AR B A, 2% 52 e H0A

flz) = s Fa>0,
0, HoAths.

B AL T DA R SS, 1008, st BT, b — A H ZRRATSIR, Bln&s—4
H At R 55 B IR 55 10 BT & R SRy A, RSP (n > 1).

f: AU, AR B AR R S5 102 B I B 2R D

oo o0 1
P = / f(z)de = / —e Py =e7?
10 T

WAL 75 25 ARAT — YRR R 25 3 AR 45 11 25 FF (A 3 e 2, e fh— AN T BIRATSIR, 455 51 i
51 B I I ~ (5, e72). YA

P(Y =k)=Cte® (1 —e?)* k=0,1,2,3,4,5.

PY>1)=1-P(Y =0)=1-(1-e?)°=0.5167.

21, WBEHLAZ B A% L s B
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0<x <1,
0, LE.

ﬁﬁﬁ‘ﬁP(f < O.2|O.1 < &< O-5>'

fi#:  0.578125
22. WM\ SHCALM RS 1. SERae > 0, HWHZMMEP(n < a+1|n > a).

i 1— et
23. WSHKIEX (0, 5) N BRI S o3 A, 3R I8 — Wk 5 R 5L AR iM%
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R BAfda® +dkx + k +2 = 0F 2R, M
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i
P = plk=>2)UPk < —1

)
= f2 fr(x dx—i—f fr(z)d
d +f de-%

B = T R SR s A,

24, YEHL00FF 7 et Q0K £k i, LOBE AV . A B WL M o 2 22 25 7 3 45 L
B b ALK, i = 0,1,2, WHLRMGERE GRS EON = i + 119355
3. (1) sRUE& % it 1 MEE; (2) SR &H frlit]l, REEER& LA %
PR 2 R O

##: (1) 0.32, (2) 0.93.

25. WHHBE K (em)RASE o = 10.05,0 = 0.061E A% . M K
7E10.0520. 127 FEl P B 82K o b . SR 26307 o — R 7 2 B A 2.

B W KEX, X ~ N(10.05,0.062), 8 A 4 i B y:

P = 1-P(10.05—0.12 < X < 10.05+ 0.12)
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— 2 26(2) = 0.0456
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o 1.282
it BA 96 Vo fie K H31.20.
27, wHEHLAR B AN
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| TR
R = E2 93 A .
fig: MEZAH g=¢E2
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28. RHRALIHIGISON, 5B RS, IA526 Nk 4.
N(p,0?), Bm904 LA E12A, 604 LA F83A. % M
NT87%, T b N BE 75 B 3 HL?

iR fe

B vk 44 8 % Wl aE ~

73 PR 73 KRR AL, JE NSt

29. WHENLAZ BEAEXE(0, 1) WML . (1) Ky = SR HE,; (2) Ky =
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]'7
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(HHEY = €& > Oty < O, Fy(y) = P(Y < y) = 0, \ifify(y) = 0.
2y > Omf:

Fy(y)=P(Y <y)=P(e" <y) = P(r <Iny) = Fx(Iny)

uy

1 1-1 0<hy<1 L 1<y<e
Fy(y) = fx(Iny)- = v =497
Y 0, HoAth 0, Hfth

(2)24X7E(0, 1) BB, Y > 0, #iy < OB, Fy(y) = 0, Mifi fy (y) = 0.
Py > O,

30. WHEHLAEREE ~ N (g, 02), 1 ~ N(ug, 03). #
P(l§ — ] < 1) > P(ln — p2| < 1),

o Mo iR,

B HUEE AL SRAES A (1, 02), IR ES AN (g, 03) BP(|n — pa| < 1)
ny
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)
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I &
1
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1
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31. W& ~ N(0,1). k53K €5, 262 + 1A0|E | Mk 2 5% 3 ok

N

_z

g omE~N(0,1), f(zx) = \/%76 2
(L)n =" >0, ¥ TRy <0, Fy(y) = P(n < y) = 0 W2y > OB

Iny

Fy(y) =Pn<y) =Pl <y)=PE<ny) = f(z)dz

2 n2
L7 .%7 y>0, y\}?e_IQy, y >0,
0, HoAh.

1 _lnzy
S = W T vl
0, H A

(20D = 22 +1 > 1, #HE&y < 1%, F(y) = P(n < y) = 0, A

ﬁ‘ﬁfn(y)zo.
Hy > 10,
Fy(y) = Pin<y)=P2&+1<y)
= P17 <E< 1)
= P <5 —PE< —/%5Y)
= f_m%f(x)dx—fﬁf(x)dx

y
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(3)En = |¢] > 0, MRy < 0, fyr(y) = 0. My > OfY,

F(y)= Pl <y)=P-y<y)=PE<y) — P
= [P f@)de — [77 f(x)da

y:
1 _¥2 2 v
=t 7 vy=20, ez, y=0,

foly) = Fi(y) = { y )< 0.

i = |€| I B

2%, Y20,
fn(y) = "
0, oAt

32. WHIHLAE BB BON2ME B o A, Ry = 1 — e 253 A

#: 1y~ U0,1)
33. W BEAS MM 2% BT R

oy | 9 T2,
0, He.

fi#:
0 y<0,
Gly) =4y 0<y<l1,
1 y=>1.
34. VW BEALAS S ML R R EUN
L2 #0<2<3,
fl)y=9? N
0, HE.
KBS &
2, HEL,
n=494 & #H1I<E<L,
1, HE>2.
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PE=1)=Pn=1)=35 ==
2 1
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PlE=1n=0}= PE=1DPl=0)=5xi=5
Plg=1n=1}= PE=1Pn=1)=2x2=2
RIERIN [P BR & 40 AT 3
¢ 011
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(2) AT I e A2 R P R, B — R P 45 2R 2 B R B T R IBCHY A 5 SR MR,
WU S AR

Pp=1¢=0= 2 Ph=1¢t=1)=2

11°

XHAP(E =0) =5, P(§=1) =3, Fih

PE=0=0}= P1=0k=0}P(E=0)= % x 3=
Ple=19=0}= P{y=0[¢=1}PE=1)=2 x =1
Ple=0n=1}= Ply=1t=0}P(E=0)= B x 3 =12
Ple=1n=1}= P{y=1l¢=1}P=1)= % x 2 =&
EIE R B BR 15 73 A
§ 01
n
L& | 6

2. KR THRAINEER, 2Dk, 2D HBR. S MWAAEIAAS, I3 55 FIERInR 7= BUE)
PRERANLLIR AN SR (&, ) BIBE S 23 A .

R KT, RN LS BBk N B, BIEHTE T AR BUE E = 0,1,2,3. nFEos
HUEI D3RI R, i G TR AUE on = 0,1,2. 4P, = P{£ = i,n = j},i =
0,1,2,3.5 =0,1,2. AT

P{{=0,n=0}=0, P{{=0,np=1}=0
cics _
P{¢=0,n=2} = & =z
Plozp{gzl,nZO}:O
P11:P{6-21’7]:1}:L1C‘21022:ﬁ

1,21
Po=Ple=1n=2}=92% - &

7
P20:P{€:2’,’,}:0}:C§g§022:%
P21:P{€:2’17:1}:C§231021:%

2020
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Py =P{{¢=31=0} = S5% = 2
P31—P{f—377—1}—00100:%
Pyp=P{{=3n=2}=0
WEFN I B A 43 A fa

ol1]2

3

0 |o0]o0 L

1 O 365 %
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3121210

3. WHEHAZRU, (k= 1,2, 3)fE A5, HHRASECp0-1531i. 4

1, #Us+ Uy N4,

0, #Us+ Uy N %

1, BU Uk, ~
0, #U, + Ui,

R(E, ) 2> A .

fi#g: S G AN

0 1

0 | (1=p?’+p* p(1-p)
p(l—p)  p(l—p)

4. BHRHEAEGE mul 1 B NSRS BONAR A T 70 A, AR % & h F IR
Hp € (0,1), JFik ez Z MAHH ML, 25 fndnm d& TR A, RIEEKRFER An 4>
BHIFAET, TR AEMN T ERMER, Jra (S, n) kG 0 i,

B (1) P(n=ml¢ =n) = Crp™(1—p)"™,
(2)

P(=nn=m)=Clp"(1—p)"" —A" (O0Sm<nn=12--)
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5. (&, n)MBEA A A

n | v wy a3
yi | a 1/9 ¢
v |1/9 b 1/3

HEGNM B IRAT, KRS Ha, b, cHIME.
f#: a=1/18,0=2/9,c=1/6
6. (&, n) I I A 2 5 52 R HUA

) k6 —z—y), #HO0<xr<22<y<i,
Z, =
o, Heft

BB R, R P(E < 1, < 3), P(€ < 1.5), P(¢€ +1 < 4).

M ()RR bl s e [ [ f(x,y) do dy = 143,

/_:O _:O flz,y)dedy = //D f(z,y)dzdy = 1.

Horbr DAEI(L) o RS 23 X 3. BT LA,

2 4
1

//f(x,y)dxdy:/ dx/(ﬁ—x—y)KdyzSKzl,K:—
D 0 2 8

) 6—xz—y), 0<z<22<y<Ad,
x,y) =
7o Seft

(2)P(¢ < 1,0 < 3)FRBEHUAL (S, n) % 7 F T X 55 1 4%

B

=

1 3
P <1,n<3) =/ / f(z,y)dzdy
B Sy W 26 2 5 bR H50E (x,y ) ANTE JE(2) A B 52 38 4 X 3804 B R &, R

Pe<tn<3)= [' [ flz,y)dedy

= fol dxfzgé(G—x—y)dy
1
= Jo(ig —gr)de =1
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(3)
1.5 +00
P& < 1.5) :/ f(z,y)dedy

i By ) 6 C3) B 60 T 94 SUATE .

P <15)= f2 (z,y)dzdy
B R

(4) B (4) BT 5238 23 DX 45k oy 18 3 % 2 o 250 (xc,y ) AR 20 RO AR 2 X AR, B

PE+n<4) = [if, " fla,y)dedy
= Jyda f“” (6—z—y)dy=3

7. (&, m) MBEA N R R O
fa y):{ 48y(2—xz), #H0<y<az<l,
0, oAb,
SKE, nity il WL 2% B R AL
R AEBENLARE(E, n) MR RN

48y(2—z) 0<zx<1,0<y<ux
f(x,y) =
0 HoAth

T YEREHLAL R (E, n) B9 AR XA EI5 TR, 40 < o < 1

few) = [ 3 Flw.y) dy
=[5 48(2—z)ydy =2.42%(2 — x)

[ SERQINPULe U S R O

Jo(2) 242%(2—2) 0<z <1,
€T g
¢ 0 A

240 < y < 18,
fay) = [72 fz,y)dy
= fyl 4.8y(2 — x)dx
= 24y(3 — 4y +1?)
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0 HoAth
8. (&, m) I HE A L2 5 52 bR HUA

eV, HO<z<y,
fla,y) =
0, FoAh.

24y(3—4y+vy?) 0<y<1,
fn(y) =

RE, ity S 5 5 L R KL

fi#: Hx > O,

+o0 +o00
fe@)= | Jlay)dy= / eV dy = e
WEM 1N 2 % FE A
e x>0,
felx) = { N
Yy > O,
+o0 Y
fn(y) = flz,y)dy = / e Vdr =ye™
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VIR S|

B E 5 e, I TS BE AL AR B 000 2 5 L pR AL

M ()R LA R B [ [ f(,y) do dy = 148,
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Horh Doy BT BA R 8 20 T AR AR

A ey dedy = f1 da fl cx?y dy
= _C:L' d:l: —
Ihs z*)
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_ 4

) = I 1) dy
_ {fx Ody—irf xydy+f+000dy
0
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+ o0
[ S0de [T Ay de + [ 0d
0
[ Iy oogy<y,
0 Hib

10, (€, 1) 0% £ 1 225 1 B M

e
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0,  HAtb.

SR MR 3 BE R B e (y|2), e (2]y).
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fe(x) = {0 4
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B {o oAty
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1
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[ [0de+ [! 1de+ [[F0de ~1<y <0,
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0 HoAth
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| 0 HoAth
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— 1
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fi:
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0, HoAth.
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foie(yle) = {
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() 0, HoAth.
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g (1) A=1,
(2)
0, z <0
fc(z): (1—e77)/2 0<r<?2

(e?—1)e?/2 2>2
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flz,y) =
0, oAb,

40
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My > O,

faly)= [ 0dz+ [§ e @ da+ [0

01 e @+y) dgp = ¥
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e—1 e
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fulw) =14 1/2, 1<u<2
0, He

>N

2 0<v<l1

0, He

28. WAL T IO R A7 i (LA NS ) T RLH R AN (160, 20%) 43 A 4 A v I AL b il
Bt SR A3t oo A 1 75 i 32 1 180 B .

MR LI =1,2,3,--- - ) IO HT G B R T AR A i, H R AT, BE L AR R
ME& ~ N(160,20%) 5534, B — L TeE 7 T 180/ 1 i 5y

& — 160 < 180 — 160 _ 180 — 160

P(& < 180) = P( 50 S 50 )= o( 20

) = ¢(1) = 0.8413

A T, €1~ o €3+ QM ELPRAT.
ML AR, Hrp i — R 5 i/ T 180/ i H %y

P = (1—0.8413)* = 0.00063.
29. WHEHLAS RS, M HSL, HARM A — 2046, Xfa < b, iif B
P(a < min{&,n} <b) = [P(£ > a))* — [P(§ > D).

2 PRBERA, . SHEASL, BHRME—a4. DUF (z)id e 5 A s, SGeN =
min{&, n oA R BN Fy (2).
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§>2)P(n>2)

<21 = P(n < 2)]

w
E
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= [P({>a) = [P(n > D)
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31, BWBEHLAL R (E, )05 A A
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(&m) (0,0) (0,1) (0,2) (0,3) (0,4) (0,5) (1,0) (1,1) (1,2) (1,3) (1,4)
max{&,n} | 0 1 2 3 4 5 1 1 2 3 4
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Jit A
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FIFIEE = nPRE ~ b(4,0.2639).
2. WBENLAE BRI AN
HENEY
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3. WKL AZ B I BE A 5 L o AN
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g (1)En=FE2€) = fj;o 2ef(z)dr = 0+°o 2ze " dx = 2;
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K (&, ) MBLE T AHEFE (S + &).
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5. WHINLEEEMMR M AP(E =1) = P =2) =1/2, MTEE = iM%M4T, HEL
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E€—1n)?=0x01+1x024+4%x03+9x04416x0=>5.

7. (&, m) R A A R e B

12y, H0<y<ae <,
flx,y) =
0, HoAth.
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fi#:
El(& — 26 +38)"] = D(& — 28 + 383) + [E(6 — 26 + 383))
— 517/12 + (19/2)? = 400/3.

10. — I A7 25 R B4 1 73 dn SR AR B0 A, = % R 80N
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= E(&) —-2CE(&) + C?
[C — B + E& — (EE)?
[C = E(©)]” + D(§)

HT[C — B(6)]2 > 0, #C #£ Eert, D(€) < B(€ — C)2.

20



16. i 2 Uil B AR FEE AL 3 T bR B0
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1—¢q 2—p 1 1—¢? 1—p
T-of  p» 9 (-9t p

19. BREHLAE B, pi ST, BRI R0, 5 2 LM IE A& A, SRBEHLAE &€ —
n|rI 7T 2.

D¢ = B¢ — (E¢)* =

54



B D(E—n)=E[(E—n?—[EJE—n))?=1-2/n
20. W 4EREALAR T (S, n) AL 5% AU

L #Fa2+yP<,
RIS UEEMINASAH G, (HAAH B ST

R LN TR HLAR (S, m) MR R e O

Loty <L

)

flz,y) = 0. It

—N

KT G R N

_ ] PR ik
0, HoAh;

W, f(z,y) # fe(x)fo(y) WEMNAH FAR AL

B¢ = [Z[af(z,y)dady
=[] wtdedy= [T db f) pt2ldp =0

r24y2<1

B = [ [Tyf(x,y)drdy
= [ yzdedy= 027T defol p%ﬂedp =0

z2+y2<1
E(¢én) = f+°of zyf(z,y)dady = [[ xytdady
$2+y2<1
= f27rd9f1 preostsin gy — d9f0 = > cos fsin Odp

= 0 ( *)}) sin 6 cos 0d6
= 817r fo sin 20d0 = 0

95



EEn_BOE® _ () Fr 1) £ fin A ki 5.

BE(€n) = B()E(n), BHpe, = Soln —

VD&V D

21, BBEHLA fity 721X 1[0, 27] b I M 514 1. &

& =sinm, & = cosn.

Rép, MM K R EL

fi#: FE(&&) = E(sinnpcosn) = 0,E(&) = E(&) = 0, Mificov(&, &) = 0,

EDP&SQ =0

22. WHEHLAR & (&, ) foAi A LA 2. B RS MIn AN A 5%, (H AN A ELJ 57

-1 0 1
3
1 1 1
-1 1% 5 s
0 | 0 3
1 1 1
1 1§ 5 s
MR MR RTH, R TEMAG D MR
el-1 01
3 2 3
Pl 3§ § 3
B§)=—1x240x2+1x2=0.
KFnIL G nAEN
n|-1 0 1
3 2 3
Pl s § 3

E()=-1x2+0x2+1x3=0.

&n 1 0 1 0 0 0 1 0 1
p 8 5 5 8 0 5 5 53
It CAE N 3 A

26




Sn\—l
P 2

8
En)=-1x24+0x2+1x2=0, WE(n) = E)E(@n),
per — cov(§,n) _ E(&n) — E(§)E(n)
VDEVDn VDEV D
It LAEFAN 22 AN AH 1.
WHP(E=0)=2 Pin=0)=2 PE=0,n=0)=0, FiAP( =0,n=0) #
P(& =0)P(n=0), BIERDAAH H A 7.

ol | O
oo —_

=0,

23. WAMA. Bl P(A) > 0, P(B) > 0. 5 XpEHLA &

([ mank 1, #Brx,
0, wmARRAE |0, EBRRAE
RAEH1: 75 pe,y = 0, MIERInA 1Lk 7.
iR BENLAR RS, 0o A o8
AR 0 n| 1 0
P|P(A) 1-P(4) P|P(B) 1-P(B)

i
B¢ = P(4), Ey=P(B)

Rl pey = 0, pen~2U&l 19 pen — EEEn. P,

VDEVDr
&n | 1,0 (@1 (0,0 (0,1)
n 0 1 0 0
P | P(AB) P(AB) P(AB) P(AB)

E(en) = P(AB)ME(¢n) = P(AB) = P(A)P(B)rl 44, AtifF5 B4 fF4 Tk
S, BT S A B, SHASB. HHASD 4 B A

(A)P(B)
P(§=0,n=1) = P(AB) = P(A)P(B)
P(§ =1,1=0) = P(AB) = P(A)P(B)
P =1,n=1)=P(AB) = P(A)P(B)



%1

n\§ 0 1
0 | [1-PAIL-PB) PA)L-PB)
1 [1— P(A)|P(B) P(A)P(B)

P =0,7=0)=[1 - P(A)[l - P(B)] =P =0)P(n=0)
B A L A 7

24. WA, B ABALES, BLP(A) = 1/4, P(B|A) = 1/3, P(A|B) = 1/2. 4
1 WARE, 1, #BRA
:{ 0, BAFRAE, 7’:{ 0, HBFRE.
RBEUAERL(E, 0) 05 5, € SR R AL
W (1) BEHLAE R (E, )07 1

oo
§

0 |2/3 1/12
1 11/6 1/12

(2) pey = V15/15.
25. i&[‘iﬁﬂ%ﬁ%Uﬂ&}}\:Iﬁﬁ%ﬁb(Z%). & X BFEALAL &
5:{—1, #U <0, n:{—l, =0 < 2,
1, #U>0. 1, #U =2
KREEWLERE — nS5E + i) 7 ZMEEnI W T5 2.

#: (1) D(§—n) = D(§) —2cov(§,n) +D(n) =1, D(§+n) = D(S) + 2cov(&,n) +
D(n) =2,(2)cov({,n) = 1/4
26. (&, MEXRG = {(z,9)|0 <2 <2,0 <y < 1} EMMNIBE 4. 4

07 % < Y 07 % <2 Y
- £<n Vo £<2n
17 %€>T]7 1, %5>2’]7

28



RURV B & o3 A AU 5V A G R %5

B (1) (U, V)T REIAAME 45 50450, 0), (0, 1), (1,0), (1, 1)%F A8 2 45

V
0 1
U

0 |1/4 0
1|14 172

(2) pov = 1/V3.
27, W€, )M o H A
¢ n 0 1 2

0| 1/4 0 1/4

0 1/3 0
2 |1/12 0 1/12

RP(E = 2n)Ficov(§ —n,n).

(1) 1/4, (2) —2/3

28. BN & (E, n) B A W2 % R 4L
Hrz+y), #H0<zy<2
8 ) Y 7
x,y) =
f@9) { 0, Sofie

REE, En, cov(&,n), pey, D(E+n).

i
E) = [T ["uf(z,y)dedy
= [} do [y 22 dy
= J’ dz JB $y ) dy
- fo sllzy + 2)|0]dl’
= ifOQ (v +x)da:
= 1G2°+ % )‘0 :
HHE R X Bk b BT, B () = 3.
Fiel, D(E) =D(n) = E(?) — E*(n) =5 — (£ =4

29
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E(n) = [ [ Zayf(a y) dz dy
_ f2 da f2 wy(a:+y
0
= f028 mg + 3)| ]dx
Z‘B
= (Gt + =)

wlut (=

cov(é,m) = E(¢,n) — (£)E(n):§—%><%=—%
Fiblp(&n) = SolS1 = = 7o =

D(E+mn) = D(§)+ D(n) + 2cov(§,n)
- Brdrrcgt-g

29. W& ~ N(u,02),m ~ N(p,0%), BAHEML. IETHHa, B, HHG = of +
By = af — Bk R# L.

Eﬂlbr

B MR, €~ N, 02), 7 ~ N(u02), HE pi T, 14

E(§) = ()—ff2 ME(E?) = D(§) + E*&) = o + 1

()ZM, D(n) = o* WE(n*) = D(n) + E*(n) = 0 + pi*
E(n) = E(§)E(n) = 1

GG HIAH R RN

COV(C1, Cz) = E(C1C2) ( ) (C2)
= El(af + fn)(ag — pn)] — E(aé + Bn)E(ag — Bn)
= BE(a’& — afién + afién — *0%) — [E(af) + E(n)] x [E(af) —

&

a?E(€?) — B2 E(n*) — [E*(a) — E*(6n)]

= a’B(§?) - BPE(*) — E*(a€) + E*(fn)
o?[E(§?) — E*()] = B*[E(n*) — E*(n)]

= a*D(§) = #*D(n)

= %02 — B0?

= (a? - %02

XN/ D(Cr) =0, \/D(() =0

60
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it LA
_cov(Ci,(2)

PGz = \/T\/T
_ —62)0 —a?— B2
30. (1) #¢ = (a€ +3n)?, EE = En=0, D =4, Dnp =16, pg = —0.5. K&
Hafli ECHR A, JERECH R /ME
(2) (& n)MM —4e e300, BHD(E) = ag,D(n) = 03. IEM Ha? = a?/af,ﬁﬂ‘%
A EC =& — anSw = € + antl B AGT.

E(C) = E[(aaé+3n%)] = E(a*¢* + a&n + 9n?)
= a*B(§%) +6aE(&n) + 9E(7°)
FHD(E) =4, D(n) =16, E(§) = E(n) =0
E(&?) = D(&) + E*(&) =4, E(n*) = D(n) + E*(n) = 16

E(§n) = cov(&n) + E(§)E(n)
= Pén\/ﬁﬁ\/D_W"’"EEEn
= —05x2x44+0=-4
it A
E(() = a*x4+6ax(—4)+9x16
= 4a% — 24a + 144
= 4(a® —6a+9) — 36 + 144
— 4(a—3)% + 108

W AL Ma = 3, E(C)BE /M, H108.
(2). AEW: BE(E, )M =4 TE & 9N (e, 02, 1y, 02, p)
KRBT HIC = € — anSw = € + ant M EA 51, F

EC=E( —an) = E() — aE(n) = pe — apy,
Ew=E(§ +an) = E(§) + aE(n) = pe + apy

61



D¢ = D(§—an) = D(§) + a®D(n) — 2cov(&,n)
= 0} + a0y — 2pe-/D(€)y/D(1)
= agﬁ—aa — 2po¢oy,
Dw = D(&§+an) = D(§) + a’D(n) + 2cov(&,n)
= 07 +ao, +2poeoy
E(lw) = E[(€—an)(€ +an)] = B(&2 + afn — atn — a®n?)
— E() - E(P)
= D(E) + FE) ~ D) -
= 03+(/~%—aﬂn) o
- 0? + 'uE o n —a’ “n
cov((,w) = E((w) — E(C)E(a}) = Ug — a2,u127.

(m)]

E2
o7 — (e + apy)’]

31. XBEHLA RS, n, WEE?, En*fift. iEWE2n < BE2En?.

B KSR, B BT

D(¢n) = E(&n—E(&n))?
= E[&n* —26nE(&n) + E*(En)]
= E(&n*) —2E(n)E(&n) + E*(¢n)
= E(&n?) - 2B%(&n)) + E*(&n)
= E(&%) — E*(¢n)

T %D(En) > 0

MIE(202) — E2(€n) = 0, FBAE(E20?) > E*(&n).
32. B TEH AR 5 YRR A T L 1 40 BOT 29RT 300, 277 2 AT00. A DI L
T AN A T — BRAE 5 VR A T LT A ETES, 200 ~ 9, 40022 1] R 2.

R WAREETE S A AIECNE, WE(E) = 7300, D(E) = T00% FlFA 1L % J R 2 5t

7002

P(|€ —7300] > ¢) < =
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P = P(5200 < ¢ < 9400)

=

P(5200 — 7300 < & — 7300 < 9400 — 7300)
P(—2100 < £ — 7300 < 2100)
P(]¢€ — 7300] < 2100)

| — P(|¢ — 7300| > 2100)|

7002 4 1 _ 8
1 =1 g =

21002 9

FIT LA AR 53 44 2 T i i P 71 40 B7E5200 o 94002 1] (9 32 R S
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Yaan

o5 E
87 15 o R PR R T

1. VRS BRI B 15 4y W R — 2012, J7 2243 B LAIA, M55 R ¥ —0.5. iR
P LS R AR, R P(|€ + ) < 6)f b5

B 1/12
2. WHHNAERTIC, &, - -, E M TAN ST FLAR MR M 2 4N 2055 50 A it 5 i, —
OOl 1y = 57 EPHME A LS i1 B PR A

=1
g 1/2
3. MR, SEF ML ST PR (075 i RIS (9 100/ i IS 040 A, BLBENLHLET6 1, %
ATV i 4 T ST (1. SR 16 5 6 1 02 1 K T 1 920/ (0

B Dl = 1,2, -+ 16) i tIe I fr, LTIE16 5 6 f A i A T = 3

i=1

% S0 E () = 100, D(x) = 100%, 1 725055 A N(0, 1) 4345 71 50

_ T—16x100 1920—16x100
P(T > 1920) - P(\/EX\HOO? > \/ﬁxx/mo?)

- 11— P( T—16x100 1920—16><100)
V16xv1002 > /16x1/1002

= 1— ¢(1920_16X100)

- V16x1/1002
= 1- q5(0.8)
= 0.2119

4. it FLARAEBEAT DA S, BRI B N B o AT N TIAS B R FEIL B (0 B
B WATE & NRZEM B, HAE(—0.5,0.5) BRI A 440, BLF1 200 A BENLEOHE
T, SR A5 22 SORT AR 26 0 BB o 15 B 2.



MR WEREA B S NRZE e (k= 1,2,---,1200), S8z, 7E(—0.5,0.5) AR M
1A, OB (z) = 0, D(y) = L.

1200
1200 > wp—nE(xy)

e = > xg, MHn7wsyr K, P(E—
=1 vn

W S ) = o(x)
T

P(lz| >15) = 1—P(|z| <15)
120035 1200x0
Z b 15—1200x0 )

(1% 120><\/;|\ 1200x/ &5

1200
Z 23, —1200%0

= 1-P

— 1 p(Sls1200x0 o k= 15-1200x0 )
VI200x /& O VI200x\/% O VI200%y/ %

- 1_ 15-1200x0 \ _

=1 [2Qb(\/1566>(x/?;) 1]

= 0.13362

5. BT A AR10A M4y, 6454 MK R R — AN LR R, o A0 TS, FL3S IR A B
2914 52 mm, 34977 % 0,05 mmif 404, Bt kK (20 4 0.1) mmbf = i 4 k. sk
P A 4 R

R Lhay(io = 1,2, -+, 10)ic 5tk 7= S K B, BLLAC10MF 7= S i S K% L = Zx“
MR E(2;) = 2, D(w;) = 0.05%, W——0X2 ~ N (0, 1) 40, 507 iy %mzﬁ

B - (20—0.1)—10x2 L—10%2 (2040.1)—10x2
P20-01<L<20+01) = P V/10x+1/0.052 < V/10xv/0.052 < V/10x+1/0.052 )

o ¢((20+0.1)—10><2) _¢((20—0.1)—10><2)

v/10x1/0.052 v10x1/0.052
= 2¢(O.63) -1
= 04714

6. T IEHEZ A A BN A 1) IR B IR EE 0.5 ke, 377 22 80.1 kg )40 4. 155 000 R
TS EEBIT2510 kg IR 2 £ /D7

B DX = 1,2,..,5000)1c 5 X R4 5 R, LAVIE5000 A A i s 5 & =

65



5000

i=1

_ W —5000x0.5 2510—5000x0.5
P(W>2510) - P< \/5000><T).1 > \/5000xox.1 )

_ 1_P(W—5000><0.5 2510—5000><0.5)
Vv5000x0.1 > 4/5000%0.1
_ 1 72510—5000%0.5
1 ¢( v/5000%0.1 )

= 1-0(v2)
= 0.0787

7. /SR RARRE, HAP80% MK EEA /N T3 m. B IK S AAE o BE AL B R
1004, i i 2= /A 30 KL T-3 mi 5 2 £ /b7

BB A AT AR B L0ORR ACKE A T 100 T 6 53R 50, 3 X bl 19 100K A i o
KR T 3mA AL, WX ~ b(100, 1), T2

X—-E(X 30—E(X
PX230) = PIZES > 7S]
4 P[X—E(X) SO—E(X)]
/D) /B

_ . 30—E(X)
= 1 g,

1_¢[ 30—100x £ ]
o V/100x Ix(1-1)
= 0.0062

8. (1) K& 2k & S8 d 100 EL A S 1F FY A B0 T 4L B, 78 B 38 47 39 1) 5 A &1 1 43
MR N0.10. 9 TR RGIEH TE, LS DA8NEfF LW TIE. RiZAS
W TAERIME R,

(2) HEE 2% R G0 thn AR E LA 80 R T L. B0 K AT SE 44 050.90, B
W A 80V # A TAE A B HEA R IE W TAE. MInZ /D AZ KA BAE RGN AT
FENEAMKT0.957

R (1) 100 FBfF2 15 1E % LA 2 100 A 55 M 5256, AXFRIR1004> A b IE % LAE

MR, WX ~ b(100,0.9), FE B 95— iz 3% i 407 s A % ~ N(0,1), M pr

66



R Sy
P(X >85)= 1— P(X < 85)

_ . X—100x0.9 85—100x0.9

=1 P<\/100><0.9><0.1 < \/100><0.9><0.1)
85—100x0.9

=1 ¢(\/100><09><0 )

= 1- qb(——) = 0.9525
(2) [FHEATEIX A A2 A IR TAERnE M F SLE, LLY RomnA~ 4 IEH
TAEMAEE, MY ~ b(n,0.9), kRS 3k — 8 5 e 2 V%% ~ N(0,1), M
CIRR R S

P(Y >08n) = 1—P(Y <0.8n)
Y—0.9n 0.8n—0.9n
L- P(\/0.9><n><0.1 < \/0.9an0.1)
_ 0.8n—0.9n

= 1= ¢(\/0.9an0.1)

RS AT SE A T°0.95, BIP > 0.95%1: 1 — qs(j(ﬁ)"x;%) > 0.95, Arskf8n > 25.

0. HCRh FhL T BRAE 0 i (0 KO WM ok A, T % R0 = 400, R T i, BE AL LA
P8R E, JFIER At = OB ZIMHSr AT IR BB Rk, ARG, &, b
Ly = L S et o Akt TP (In — pl < 1) = 0.95, Hn#E bR % b

k=1

\M:

B2 AR S A 1 0 SR E BT R S — mjty/mo ~ N(0,1). )

>
S o/l ~ N(0,1)

3|~

HEmD(X,) = aﬂzﬂna%:wmm%%mﬂ;”;ﬁ = e = il A
MN (0, 1) 4545 AT

P(-1l<n—pu<1)

fﬂn—M<1)

e,

1<77 p<1)

(=

— 1
(Fawwrvm < vito/va < vawrvs)
P(ln—pul <1)= P(=
(

a

n—p < 1 )
7100 /\f VA00/v/n > V/400/v/n
1
agr7m) — O(—55777)
= 20(z77) — 1
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SRIP(|n — p| < 1) 2 0.95, HRIA20 (5577) — 1> 0.95¢%

1 1

2(196) > Bz ) M

Ik Sn > 1536.64.
Wn 4 b N1537IX.

10. AR 2 7 246 19 G TH RS2 B, 78 2 I b B s R0 T (520%. DA 12 B AL Hh
5 10042 06 2 ot DR 45 10 6 4 ) SR 0 P2 0. K5 HIE 0 3R 4 A, L o 0
PRS0, SR I R SR A T 14 LR % 30, ) R 56 O LI (R 47 I 25 5 4 i
H®(x), ®(1.5) = 0.933, (2.5) = 0.994.)

& (1) &€ ~ b(100,0.2),Ep
P& =k) = CF,0.250.8"°7%  k=1,2---100.

(2) H(1.5) + ¢(2.5) — 1 = 0.927
11, B A 2 2 A 7 1 7 AT A6 A . WEREAR 107 889 B 950k, A 2 Abke. 45
KA B RS 7 AR, SR P e B R U A A % T LA A A e A
b R MR T0.977. (B(2) = 0.977.)

fi2: n =098
12, %&1, &, -+ ENRE BARET —ANFEAR, HE 5

B =y, k=1,2,3,4.

W MnIe K, BALERC, = L S EXmIR M E A 4, JF4 th 446

=1

& . .
(ope) HEPES
P D3 &)

B0 KR, Gy " N (g, S200) LU G IE A5 4 (05405 B R, 02

n
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Yaan

6
BTG A 2 A

L BLBIEX ~ N(0,2%), (X, Xo, -+, Xis) R ELX 0 — DREA, KRG

X2+ X0+ 4+ Xy
2(X112 + Xpo® + -+ X057)

Y =

¥ 73 A

B AX; ~ N(0,22), 3t~ N(0,1), FrA(S2)% ~ x (1), #4401 i) ] 4y 4

10 15
=2 () ~ x*(10), X3 = 2 () ~ X*(5)
I Hx RIS A S 45
10 10
Z( P10 2.
F_—: /5—“22)(2

Z X i=11
1=11

B LB AL AS BEY I 240 49(10,5) (9 F 4046, 12 KY ~ F(0,5).

2. (1) W(X17X27X37X4)jj§'€§_[EAIL\AIL\,TZ'§X N(]_ o )El’\]*/l\ﬁzl-‘ E}ZQ}Eﬁ‘ETI =
(2) %(X1, Xo, X3) WREHEZBAEN(0,02) 1 —MEA. RKEHET, = )ffll)ﬁ )
il




3. W (X1, Xo, -+, Xo) WRA IERSEX I — DA 4508
Y, =
52

(X1 +Xo+ -+ Xp), Ygzé(X7+X8+X9),
9
T

IEMI SE T B Z R A E BN 209t 50 A5

o= D=

T EH 0 A 1

4. B(X1, Xo, - Xy X)) RIUA ES X ~ N(p,0?) BFEA, 4

X, = %ZXi S, = ﬁ;(xi - X,)2

T N e P
g t(n—1)
5. BEMEX ~ N(p,02), (X1, Xo, -+, Xio) KA XM —AFHFER. R(Xy, Xy, -,
— 10
Xro) M54 ME S 3 8 o MR RE AR B X (003 30 o, DFSRGEHRT = 5 ) X7 i
=1
e,

i (1) HERAAEX ~ N(u, o), X H8 RN
1 _@w?
f(x) = e 22 ,—00<x < +00
2o

MHEAX, Xy, ..., XioME AL, B 5 B EXF A6, (X, Xy, ..., Xio) K&
R LR BN

e el
f(Xy, Xo, ..., Xq9) = H f(Xy) = H QW =( 2171_0_)106 207
(2) BAX ~ N(u, j) muxmxz R A
fx(l') = \/2—;/\/_6_2(%/_%)2,—00 <x <40
yea n
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i = 100, fo(z) = B e=dlw)?

= W 202
6. B( X1, Xo, -+, X5) ok A bREE S BARX I —DREA. (1) R4 H# $e, flic(X,*+
Xo®) R MX oA, FEAG B A I (2) ke o %, ﬁi\/%ﬂﬁy\téﬁﬁ, AR

HE R E B

B (1) FAX ~ N(0,1), FrX2 ~ x2(1) = T(3,2), D44 284 TS (1 15 5 F
W EINdE, I BXS ~ D(L,2), Z3, Z3MWE L, Bk X7+ X3 ~T(1,2), BIx?(2),
fhe = 1, H X4 0 B FhE 2.

(2) WHX; ~ N(0,1),Xy ~ N(0,1) 3 HXy, Xofl THSL, FIUX) + Xy ~
N(0,2), 252 ~ N(0,1). XEHAX; ~ N(0,1),Xy ~ N(0,1),, X5 ~ N(0,1),7f
H.X3, Xy, XA EIST, FEAX 24X 24+ X2 ~ 3(3), \/géjjgl/)gw — \/X)gfg;; =
£(3), FbAd = 2, {1 g K3,

70Xy, Xo, o, Xop ) KRB ESMAEX ~ N(p, o?)f— R, Hdn > 2. R4
HEY = 3 (Xi + Xipn — 2X) 21050 s,

i=1
R (X + X)), (Xo+Xote), - (Xo+Xoan), B HM VB E BEN (24, 202)5"]
FEAS, WIHAEAE N

n 2n
%Z(XZ+XZ+1) = _ZXZ - 2X7
i=1 =1

FEATTEAN-LY. HTE(-SY) =202, Al
E(Y)=(n—1)20%) =2(n—1)o*

8. Wt AR X MR L B BN

fla) = { ol el <1,

07 :/E\:HE;7

(X1, Xo, -, Xso) AR AX M —AREA. (D)X M0 57 2 (2) S2i0 %0,
(3) P(|X| > 0.02).

#&: (1) B(X)=0,D(X)=1/100
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(2) E(S?) =1/2;

(3) P(|X| > 0.02) = 0.8414.
9. B(Xy, Xo, -, X)) FI(YL, Yo, - -+ Y ) BIAR A ESBEX ~ N(u,0%)HY ~
N (pig, o?)RITEARER. KT R Ge it B o 4 128

5 (G-X)24 Y (v;-7)?
T — =1 Jj=1

m+n—2

10. RV EEERE —HOUal P dh, B S RPRE S5 3O TR S HAS A A I 25 70
AiN (a,0.2%). 75 PLX, RoRn ik iR 45 B4, A 4

P(|X, —al <0.1) > 0.95,

n i) /N BUEAS RN 2 D

fi#:  16.
11 (X1, Xo, -, Xio) WK E BEX ~ 2(n)—MeeEA. REX, DX, ES%

B HAX ~2(n), FiUE(X) =n, D(X) = 2n.

E(X) = E(5s ];Xk) = %’;E(Xk) =+ Zln =n,
L L& ) 10 1_10
D(X) = D(m ZXk) = 100 E D(Xk) = 100 E 2n = %7
k=1 k=1 k=1
1 10
E(S?)= E(; ’;(Xk_X)2)7 (1)
10 . 10 — o
(X=X = (XX -2XX)
k=1 k1=01 . 10
= Y XP+10X —-2X > X,
k=1 k=1
10 —
= X? - 10X,
k=1
W HARN(1) 015
10 .
E(S?) =1 BX}) -REX ) =12n+n?) — (2 +n?) =2n
k=1
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12. (1) S ge 77 143 2 AN IEZS 5345 N (, 02), BEHLII0 A A2 Hix — il
SRABATIAG 73 (I A M 25 2 2 R K, JF SRR 10 AA5- 23 P B8 /N T R 2.

(2) %(1) thp = 62,02 = 25, #HAFPEILTORM AL, REDH — AR HEE.
1 J—
B (1) J(enag, o) = [T0gZe @, PX < ) = 1/2,

(2) 0.431
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Vavin w0
e
ST

L. e A XA M 5 2 R i

e~ @0 Fr >0,
fla;0) = {

0, Hr <0,
(X1, X, -+, Xo) oK B Z AR A REAR. SRARAN S5O 3 1
B X -1
- BLRR X I 52 B B BN

0, #0<zx<l,
fla;0) =49 1-60, H1<r<2,
0, HE,

Horr 0 € (0, )R, (Xq, Xo, - -+, Xo) R HIZEAEE) —MEAE, LN AREAME (21, 72,
T )N T LA SROW BRI 1T

@ 0 =

3. VA X I NE 2 2 R RN

Ho0RRMBH. (X1, Xo, -+, X)) oK EZ BRI — D REA. SROMIAE M 1 5 A 5k
LR £ 1
B (1) O TR0 = 2X — 1.

(2) O B RMUBR A TR0 = min{ Xy, Xy, -, X, ).



4. VX R R R N

Nze ™™ g x>0,
|

0, 430,
Hrp, 280 > ORF. XB(Xy, Xo, -+, X)) RRBA Z BB — MR 20lkS
BN FEAG TF 5 A B K ALSR AN T
D, WA X B REER 4 A BN
B
1 (2
F(x;a,ﬁ):{ (2)", WHE x> a,
0, wmH < a,
Hep, 28a > 0,0 > 1, (X1, Xs, -+, Xp) WRAXW—NFEAR. Ra = 18, Kz
O HAL T B B R BRI TH R 6 = 28, RATSEal B KL 1T
6. LR X I ME 2 5 T BRI N
0+ 1)2? #HO<x <1,
) =
o= 0D
o > —1&KRMSH, (X1, Xo, -+, Xo) NREZEEX I —NFEAR. 455 ROM
fili v B AT R AL Al T A

2 (1) WA EN
2X —1
1—-X’

0=

(2) EORAASAG TR A

n

0=—1——
Zlan
i=1

7. WRAEX AN
x| 2 3|
p |0 26(1-6) (1-6)?
Hep, 0 € (0, ) NRMSE. HARETHEAMEr = 1,20 = 2,23 = LIS EOM A
THE A5 R AL SR A T L
8. W T T IR S e, OR148 5050 AT, M2 % B R H0h

foy o g Rz
0,

75,

75



Hoh, e, 0 > OCRRMSE. AOK AT T 0F b B LI B AF 34T 4 d ke ie. e AiIE
RO IR AT, < 29 < -+ < Ty WA BIRBEO. ClO AR A T FIEE A T
9. BBk X B % P
9—3 . e*g, #ix >0,
{ Hofth.

H0 > 0, (X1, Xo, -+, X)) AR EHBRX 10— AREA. SRS 501058 4 T R
AR A o .
M (1) OmEAG TR NG = X

(2) Ot i R0 =

10, B(X, X, ) Xo) ook E1 B 1 56 B

O 1
fogy = d Wz € (0,1)
0, H Al
B 1 — A RE A, SRU = e~ VOl B AL AR A (.
11, (X1, Xo, -, X)Wk EES BN, DI — M REAR, by Rk, RO =
P(X > 2)i 8 KR .
12. % 3 0 X 1M 2 55 5 0 %0 K
1,.(1-6)/6 1
fony = {7 . Rz e (0,1),
0, HAh,
o 0 > 0 5E. (X1, Xoy - X)) oK S AEX 0 —AREA. R EOR K LR 1
‘ — %z In X, 3FAE B E R00 T fm b i
7 A B

1 —e-%
F(I’Q):{O e 9,

He, 0> 0CARMSBE, (X1, Xo, -+, X)) KRB BEX AR REX, EX?R0M
B KBIRAL T, IF TR DA H B, (G XHMEMe > 0, #A

Ry ﬁﬁ
//\ v

0,
0,

lim P(|, —a| >¢) = 0.

n—oo
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ﬁ@: (1) E(X) = @,E(XQ) — 0.
(2) Oy B R BUA R0, = L. X2,
=1
(3) Hh13 BOK K

o
SI’—‘

}: 2 Py px? =g,

HfEfEa = O AT Re > 0, #AH

lim P(|0, —a| >¢) = 0.

n—oo

14, #EEX ~ N(p,0%), Y ~ N(u,20%), Hfoku. idZ =X -Y.
(1) RZMIME % B B s B f 2 (2);

(2) B(Z1, Za, -+, Z) JIK B RARZI— N REAR. RO IR KB 62,
(3) AEHI62 R 02 10 7 MR £ -

22
g (1) fz(2) = 6me T6e?,—00 < 2 < 400,

(2) 02 = L z Z2.
=1

(3) th T E(0?) = B(& Zz?)zg (Z2) = 02 #o o Kl it.
15, #(X1, Xa, -+ - | )ﬁﬂ%ﬁ!ﬁﬁ:N( o2V A REA, HREA I E N X

X, —X,i=1,2,---,n

(1) kY #D(Y;), i =1,2,--- ,n;
(2) kY1 5Y, 18 )7 Zcov(Yr, Y,);
(3) #He(Yy + Y, 2o i Tt il i &, SR He.
& (1) D(Y;)="20%i=12,--
(2) cov(V1,Y,) = —20?
(3) Ble(Vi + Yn)?] = 222eo? = o2, Miific = 57
"

16. (X, Xy, - ,Xn)jﬂéﬁ,ékﬁiX ~ N(p, o®)—AFEAR. %

X=13 X, &= LY -X?2 T=X-18

i=1 =1

EMT 2 p2 i et Ah i &, I RD(T)#Ep = 0,0 = 18 FI1E.

Y, =



g (1) BE(T) = 0—1—,u— a—u

(2) D(T) = D(X?) + 5 D(5%) = 5 + 5 - 755 = oy
17. #(0.50,1.25,0.80,2.00) K3k H M AEX ) — AW, SAY = In XM IEE 5
AN (p, 1), RX T EC R E XM ) B A5 B2 0,951 B AS X 8], JERI A _EiR g5 5okb =
EX ) B A5 0951 B A5 X [8].
B (1) b= E(X)=ertz

(2) pt95%¥) B 15 X 1] 5 (—0.98, 0.98),

(3) DHI95Y M BLAZ X 7] Hy (€248 e148)
18. FAML sk, O A0k B8 R M ER AN (1, 0.022). BEHLIH EX 254 G Sk 38847 )
%, AR HREARBIME 9101 5e. SRR 31 58 10 B A B 95 %01 BLAE X H].
19. BBIEX ~ N(p,02), Bk, o2 =4, (X1, Xo, -+, Xo) WEPEA.
(1) Hn = 168}, 3K B 12 B 45 91 90%F195 % 111 it B 45 X 1] ) FE
(2) nZ kA fE A 190 %% i) B 45 X 1) K o AR ik 17
(3) n% KA el 95 %I B A% X 17K B At 17
2 (1) 90% M BE(E X K NA = 1.65, 95% 1 B A5 X A K NA = 1.96.

(2) 90%H B 13 X K B R 3L 1, Min >

(3) 95%1¥) 45 IX 6] K A L 1, Min > 6
20. Wi EERKERMNESDAN (1, 02), Hrbp, oK 5. B BEHLIHEL64 %
f, MERAET = 20(cm), FEAFRAEZs = 1(cm), Ryl B 13 5 0% 0 B A5 X 1.
fR: (20 — Tt0.05(15),20 + t0.05(15)) BI(19.56,20.44)
21. NHCBLAR M BRT & 0 75 i, BENLI AR T 101, MAE-F 55 dr = 140070
I, BIEFEARHE 2 s = D2/ BEALH L BRRAT B8 N, 1S 1575 dry = 1250/,
BIERE AR HE sy = G/, B SR IR IEZRS 70 A, HJ7 ZAHEE, K SR ME
ZEpy — o195 %1 B A X [H].
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Meg

ZE

R 6 B

37
1=}

L. BOEHE 284 22 A 1 U AR RS, 19 FEA I N80 73, 12 IEFE A b it 22 48,
AR SRS 28551, W MNZ PR A S ST B3 2 R (o = 0.05)
2. AEP I EREAT — TGRS DUR 52 SRR R AR T VR R R A AN B 15 R KR
FEAE R — FOPIP B HEAT I, MR P AR BR AR AT DT IR A, A 2 P AR AT RE A B AT [
o RIbR T V5 s — WP AR Ja RV BB 5 ik — b, LRSS B AT, %0k 7104, HAg =%

asilby
WHETTEE | 781 724 762 743 TT4 784 76 755 T6.7 77.3

¥oivE | 79.1 81.0 773 79.1 80.0 79.1 79.1 77.3 &80.2 82.1
WP BE AR AR SL, L2y 3K B IE & 52 AN (g, 02V N (12, 02), fire fias

o2V A S 1) EE U BT R A T IR AR B 1 R (Bl = 0.05)
3. FIut i ar X (LLNIEHE) BRMIEZ AN (1, 02), s o2 3K 5. BLNAE16 2
TCAF 7 i G R

159 280 101 212 224 379 179 264 222 362 168 250 149 260 485 170.

] 75 B E A IO B 8 7 i K T 225 R (= 0.05).
4. HH . B EHURIN T RFE = &, e T8 & A 43 50 BE L3k S 64, 15
e i T A% () i 25 8 0 7 22 49 30
=201, 7=198, s?=0.17 s3=0.14.

B A B P AR IE 25 20 1, L7 AR, R 76 8 B 1K P = 0.057F:
(1) v 2 & LRI T 107 T E R T 8 3 2 5
(2) PRIy 2 R B BB %R,



B. B R % A R IE 5 404, Mo B WL X366 % 2k 1 sk, BT
YR N66.59, FREZE 154y, 1 7E 5 25 MK F0.05 K, & 75 0l Bhi hik % ik 4t %
(T 3 B S OTO4E 2 I R T
MR [t = |V/36 x SS3-T0) — 1.4 < 20301 BB, BILE G E MK T0.05F, kA
5K Y R e 2 BT Y SR TO 4.

6. T U RO T B 20 5L B T ) ()

9.8, 10.4, 10.6, 9.6, 9.7, 9.9, 10.9, 11.1, 9.6, 10.2,

10.3, 9.6, 9.9, 11.2, 10.6, 9.8, 10.5, 10.1, 10.5, 9.7.

B2 W AR A RN IE S A AN (1, 02), Horbp, o R B R 75 BT LA 365 e i ) 1 3%
5 15 % K T10?(a = 0.05)
M t= 8 =1.754 > LT20ME 4R BB

7. FERS G HSCER S5« il (M) R8RS /N U SR v R A% B 07 (S) 1105 /)
S E A S BEAL IR 3 0 O B LHOR 5 Bk B A BN (11, 02), N (1o, 03),
Hpy, po, 02, o3 KA, PIREA SR

M |0.225 0.262 0.217 0.240 0.230 0.229 0.235 0.217

S 10209 0.205 0.196 0.210 0.202 0.207 0.224 0.223 0.220 0.201

(3% (o = 0.05): Hy:0? =03, H:o0% +# 03
(2)7E (1) M hb A3 B (o = 0.05): HY : g = po,  Hj : g # po.
# (P, F =3 H

2

S
Foo75(7,9) < s_; < Fo.025(7,9),
2

RN A J7 22 J0 8. 3 22 5.
(2)t = - \’/fT = 3.9000 > 2.1199 = 0 025(16) L H), IR IHH 55 % 5.

8. BEHLMBTEEE T8AN A, 40 B EL T A1 7E 7 2 e b i e 32 I 10 2 2 (em),
5 BL T M
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i) 1 2 3 4 5 6 7 8
Bob(x) | 172 168 180 181 160 163 165 177
W b(y) | 172 167 177 179 159 161 166 175
di=x;—vy; | O 1 3 2 1 2 -1 2
BRMEIRNED;, = X; =Y, (i = 1,2, )Nk A LS BN (up, 0 ) IR A,
MD,aDiﬁﬂaasu I 75 T BAIA A R 1 B B B ? (o = 0.05)

B t=- = 2.758 > 1.8946 = t0,05(7) $EL SR BE, N A H R 5w Ll b 5 i

/f

.
9. MR- FwE KEILY = L(Vb — 1) ~ 0.618, EFEATEK N
PR, A I T E ) BELE 20/ R 1 98 BE S K R A

0.693, 0.749, 0.654, 0.670, 0.662, 0.672, 0.615, 0.606, 0.690, 0.628,
0.668, 0.611, 0.606, 0.609, 0.601, 0.553, 0.570, 0.844, 0.576, 0.933,

BEIX— T A 7 (A T 1) 5 B 5 K 1) LU AR A IR A TE 25 43 A, 3B e, J7 2% Mo,
Horbip, o? K0, WU 56 18 ¥ (Bla = 0.05)

Ho:p=0.618, H:p+0.618.

R t= 0 = 2.055 < 2.093 = toes(19). BIFERHKTa = 0.05F, HEZEME

S

Wt H,.
10. ARG SR B EAAAE AL S S . S NP R S b il B R RS 24 1, 1

HORCKRE A —F S S8, HAMNSAKE 5 —F S S 8 X P AL RS &, TR K

JE LR R (B AL mm)

FEATL | 21.2 21.6 21.9 22.0 22.0 222 228 229 23.0

FEA2 | 19.8 20.0 20.3 20.8 209 209 21.0 21.0 21.0

21.2 19.8 21.5 220 221 223

T A A B 2 PR A AN [) T 22 1R TR S A 4 i A B R PR K R S A A D B T ) S B

F A % (o = 0.05).

i

XY
t= ~t(m+n—2)

Swy/1/m+1/n
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HEARE = wﬁ ~ 3.56 > 2.074 = t9.025(22), BIIEL R BE, NNy, FHES 2
K JE S EATR AL RS | S AR A K.

11, FA T AR EAA A AR, 3 T P o775 2. 9wt 78— M oo
7 E LU, A AT RS, WA AR W
&L 681 624 63.3 64.7 684 66.0 655 66.7 67.3 66.2
%2691 710 69.1 70.0 69.1 69.1 67.3 70.2 721 67.3

B0 45 2 A TE A5 40 A, B 7 B2 5 Ly R LI % & % 77 (e = 0.05)
g (V)EEERo? = o2 BB, W NoT = 03,

(2) Hiasu = po, Bt EANT = #ﬁ ~t(m +n — 2) W[4 R B, A
NIRRT R .

12, WA HLI0ONER, HBiEA A5 B WM, pRos AIRET & HE. AR K ST
&

Hy:p= 17

2
NS A R B A BR, Hoh A ER BN T21 ) R4S H, M2 Hy. R4 R J 3t
DA, FEX A E R E K Fa € (0,1), 4 AT VA IR 4000 5 B2 dk, B — 2R
R N R ENR .
fi2: (HVP(X=1)=p,P(X=0)=1-—p,

2)Fe A mEn = 4, Xy, Xo, X3, X4
(3)4E 4a 3 Ny

1
lep:5

W = {($17"' 7$4)|}

(4) U5 —HKE R
a =5/16 = 0.3125.

U R R IR
B =113/625 = 0.1808.

13, (X1, Xo, -+, X)) AR B IER BN (10, 0.04) 89— ANFEAR. 0B e 5 ] 2

H()Z[L:O.5, leu:ul>0.5,
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BB MR RAE A C = {(21, 00, @) © T > ¢}, HiPT = %i S B A 5 {1
fa = 0.05, 11 — 0658, A 055 — Kb i2 By 2 B RE0.05, BER 4 fn 28 b B
%07
iR 20

14, BREX ~ N, 02),Y ~ N(pia, 02). 4 MAAEX P REREA (X1, Xo, -, Xon),
WO ARY BB A (Y7, Ya, - -+, Vo), FEREACHT . Wout o B e

Hy : i = kpo, Hy oy # kg,

Hrpk #£0, FRAEMRR GBS HHMIB L (o = 0.05).
g KRRgirE

X — kY X — kY mn
T = 2w ~t —9).
o k2m+n/ o Sw k*m +n (m+n=2)

B 4380
T > tasa(m+n—2).
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