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1, (15 ()

(1) %6 P (A) = 0.5, P (B) = 0.6, P (B|A) = 0.8. }l P (A|B).

(2) %6 P (A) = 0.3, P (B) = 0.4, P (AB) = 0.5. }l P (B| A ∪ B).

2, (15 ()

(1) 4:* 12 L�h�g: 8 L�> 4 L:>�r�:om 3 L�lm�SL�>�$L:> -X�
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3, (15 () u (ξ, η)  Q9(�\%6���
f(x, y) =


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(1+y)2 , x > 0, y > 0;

0, g�.

1) }l ξ 7 η  Æ.(�\%6��
2) }l ξ 7 η 
E(�\%6��
3) }� ξ 7 η z)#P�

4, (15 () u���T X  \%6��
f(x) =
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x2, p5 0 < x < 2;
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5, (15 () u���T (X,Y ) Q9-X6��
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1) }l X A Y  Æ.-X6��
2) }l X - Y  �'� Cov(X,Y ), }� X - Y z)�3�! 1 !



6, (20 () 1) u���T ξ, η �<#P�(�*���� λ1 7 λ2  �� (Poisson) (��}5 ξ + η *���(��
2) u���T X1,X2,X3,X4,X5 �<#P�j Xk *���� k  �� (Poisson) (� P (k), k = 1, 2, 3, 4, 5, }n" 5

∑

k=1
Xk  (�V (-X6�).

7, (25 ()) u���T ξ ∼ N(0, 1), ξ1, ξ2 �<#Pj- ξ �(��
(1) }l η = ξ2  (�\%6��
(2) }� ζ = ξ2

1 + ξ2
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8, (15 () u���T X1,X2, · · · ,Xn #P�(��j
P (Xk = 1) = a > 0, P (Xk = −1) = 1 − a, k = 1, 2, · · · , n.}5
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9, (15 () `	�1�&
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��e=3
20%, & X �x1���� 100 .�e=:�'
��	�1��e =��l
��e=�t+ 14=j�&+ 30 = -X G�7�
(+�D Φ(x) =

∫ x
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1√
2π

exp{− t2

2 }dt, 2 Φ(1.5) = 0.9332,Φ(2.5) =

0.9938.)
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