
 

���������	
kaoyan.com
������
  ����
�������http://download.kaoyan.com 

武汉科技大学 

2005 年硕士研究生入学考试试题参考答案 

考试科目及代码：概率论与数理统计 423    ��
 

   1�0.4�  2. 7/9�   3. 
1

π
�  4. 0.2�     5.  8/9 ��

 

   1�D�   2. B�    3. C�      4.A�      5.  B. ��� ( ) ( ) 0.6 ( )
0.7 ( | )

( ) 0.2

P B P AB P AB
P B A

P A

− −= = = ( ) 0.46P AB⇒ =  

        �� ( ) ( ) 0.8 0.46
( | ) 0.85

( ) 0.4

P A P AB
P A B

P B

− −= = =  �� !" A# $A%&'(�A# $A%)'( 

     B # $B%&'(�B# $B%)'( *+,-./01
( ) ( | ) ( ) ( | ) ( )P B P B A P A P B A P A= +  

                     23 3 2 1 11

5 4 5 4 20
× + × = � *+345/01 ( | ) ( )

( | )
( )

P B A P A
P A B

P B
=  

                        2 9 / 20 9

11/ 20 11
=  6� ! 2( 0) ( 4 32 0) ( 8 4)P P X X P X∆ < = + − < = − < <  

                2 4 4
4

8 0
( ) 1 0.98xf x dx e dx e− −

−
= = − =∫ ∫ . 7� !8 ( )YF y

1
( )Yf y 9:#Y ;9<=>?@A=>1 

        

1 1

3 3 3( ) ( ) ( ) ( ) ( )YF y P Y y P X y P X y y= ≤ = ≤ = ≤ = Φ  

        

2

3
1 1

3 2
2

3

1
( ) ( )

3 2

y

Y

d
f y y e

dy
yπ

−
= Φ = . B� !C# ( )xf x #D=>1�� 



 

EFGHIJKLMN
kaoyan.comOPJKGHQR  STUVOPJKWXYZhttp://download.kaoyan.com 

        ( )EX xf x dx
+∞

−∞
= ∫ [0 

        
2 2 2 2( ) ( )DX EX EX EX x f x dx

+∞

−∞
= − = = ∫  

            [ 2

0
2xx e dx

+∞ − =∫ . \]^_
( 1, 1) 1 ( 1, 1) 1 ({ 1} { 1})P X Y P X Y P X Y> > = − > > = − < <U  

        [1 ( 1) ( 1) ( 1, 1)P X P Y P X Y− < − < + < <  

        [1 (1, ) ( ,1) (1,1)F F F− +∞ − +∞ +  

        [ 1 2 1 2 31 (1 ) (1 ) 1e e e e e− − − − −− − − − + − − + [ 3e−
 `]^_

( , )X Y abcdef 

         

2 21
, 1

( , )

0,

x Y
f x y π

 + ≤= 
 其它

 

        

2

2

1
2

1

1 2
1 , | | 1

( ) ( , )

0,

x

x
X

dy x x
f x f x y dy π π

+ −
+∞

− −
−∞

 = − ≤= = 


∫∫
其它

 

g 22
1 , | | 1

( )

0,
X

x x
f x π

 − ≤= 
 其它

     

hij 22
1 , | | 1

( )

0,
Y

y y
f y π

 − ≤= 
 其它

 k
( ) ( ) ( , )X Yf x f y f x y≠

jlmj
,X Y nop. qrstj

2 2 1

1
( , ) 0

R R x y

EX xf x y dxdy x dxdy
π× + ≤

= = =∫∫ ∫∫  

          
2 2 1

1
( , ) 0

R R x y

EY yf x y dxdy y dxdy
π× + ≤

= = =∫∫ ∫∫  

         
2 2 1

1
( ) ( , ) 0

R R x y

E XY xyf x y dxdy xy dxdy
π× + ≤

= = =∫∫ ∫∫  



 

uvwxyz{|}~
kaoyan.com��z{wx��  ������z{����http://download.kaoyan.com 

lmj
( , ) ( ) 0Cov X Y E XY EXEY= − =

j
,X Y n��. �]^_�

( 1,2, ,15)iT i = L �������������� 5, 25i iET DT= = ��
15

1

i

i

X T
=

=∑ ��� ¡¢£¤ 

     
60

( 60) ( )
X EX EX

P X P
DX DX

− −< = < 60 16 5
1 (1.5)

16 25

− × ≈ Φ = − Φ × 
. ¥¦§¨©ª 2 2 4

| | ( ) [ ( )] 0.1E X D X E X
n

µ µ µ− = − + − = ≤  

             40.n⇒ ≥  

          « ~ (0,1)
2 /

X
N

n

µ− �  
2

2 /

X
E

n

µ
π

− =  

            
2 2 800

| | 0.1 255E X n
n

µ
π π

− = ≤ ⇒ ≥ = . ¥¬§¨©ª 1

1

1
( ) ( )

n

i

i

x

n

i n
i

L f x e θθ
θ

=−

=

∑

= =∏  

            
1

1
( )

n

i

i

LnL nLn xθ θ
θ =

= − − ∑  

          12
1

1 ˆ0
n

i

i

dLn n
x X

d

θ θ
θ θ θ =

= − + = ⇒ =∑  

          « min

1
, 0

( )

0,

x

ne x
f x n

θ

θ
−

>= 

 其它

 

            
2 2 2

1 2 1

1ˆ ˆ, [min( , , )]nD D n D X X n
n

θ θ θ θ= = =K  ­
1n > �� 1 2

ˆ ˆD Dθ θ< �® 1θ̂ ¯ 2θ̂ °±. ¥²§¨©
0 1: 179 : 179H Hµ µ= ↔ ≠  

          

5 5
2

1 1

1 1
175.2, ( ) 1.924

5 4
i i

i i

x x s x x
= =

= = = − =∑ ∑  

       0 175.2 179
5 4.416

1.924

x
t n

s

µ− −= = = −  



 

³´µ¶·¸¹º»¼
kaoyan.com½¾¸¹µ¶¿À  ÁÂÃÄ½¾¸¹ÅÆÇÈhttp://download.kaoyan.com 

       / 2 0.025( 1) (4) 2.7764t n tα − = = � 

      É 0.025| | (4)t t> �ÊËÌÍ
0H �ÎÏÐÑ��ÒÓ°ÔÕÖ×. 


