1FE L7 5 R 2 o3 A

§3.4 PN Bl HLAZ 5 1Y) ek 4
o Wt = (X,Y) BEEEEp(x,y), RKZ = f(X,Y) WEE.
o AR EE: B, Hp(x,y) RikFy,

Fz(2) = P(f(X,Y) < 2z2) = ff 1(.7;. y)dxdy.

(z,y):f(z,y)<

o BB, K NITTFRT,

o ik py(2) = p(2).
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B7.3. X 5Y MBS, X ~ P(A), Y ~ P(\2).
7 =X+Y. R Z A 72 = n KA, X B0

@ Z~PA1+X): Yn=0, P(Z=n)

n k n—k
ﬁ a2

N PX=kY =n—k) = L
kZ—o kz—o k! (n—k)!
n n
- (2 c,émw) ]
n: 5—0 7 n!

en=0H#,PX=02=0)=1.

[~ n>OHTJL, iap:ﬁ,q:]-_p Ijl\u;k:0717”'n7

O,/::)\A')\Zlfl.’ .
P(X=k|Z=”)=m=C§qu ,,

o kMo Ak I
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7.4, RRX 5Y MBS, X ~ B(n1,p), Y ~ B(na,p),
0<p<l 2Z=X+Y. K Z WA f£2 =n WFMHET, X

(R 2% At A
on=0,1-,n1+ng itg=1—p, MP(Z =n)

n

Z n k k+n k _ni—k+n2—(n—k)

X=kY=n—k q

11 k.n _nit+ns—n Cn n ni+ng— n
1+n2p q

:
Z ok Cn g
en=0#,PX=02=0)=1.
on>0M,k=0,1,---n,

(VA(WIA
PX:]{:Z: ni1 no
(X =7 = n) =25

ni+n2

o kMo A LA o3 A

hilfEd: mEE. KR



o EHAL. W= (X,Y) ARAEEp(r,y), Z=X+Y. N

pz(z) = foo p(z,z — x)dz.

—00

o iF: BE—

Fz(2)=P(X+Y <2) = ff p(x,y)dzdy.

T+Y<z

f <J a:?/)dy)da:_f J o0 )dedu

o MHIR(R4AL): HX, Y MHEMAL, FHHHEEpx, py,
WZ=X+Y @&&ESM, H

Q0

pe) = [ @ — e = [ pxte = vty

—o0 —00
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l41 & 4.2, BE(X,Y) M L&, Bt % BEp(,y) A

A u? — 2puv + v? L r—p Yy —
p(%y)—CGXP{—W}, (u— ,U = ))
Hob, O = —L— RZ=X+Y WEE

2mo1024/1—p2

o pz(z) =", ple,z — x)de. My Wz —x B,

_Y K _ 2= (m +o1u) — po =C’—2u,

02 02 02

v

K, C = (2 — w1 — p2)/o2.
o i}, w? — 2puv + v?

2
=u2—2pu<C—M> + <C’—M>
g9 g9




o Hiw: H¥pz(2) = Siooo p(z,z —x)dz. 2A:

~ [ Au? —2Bu + C? T — Uy
p(ﬂ?,Z—J?)—C{— 2(1_p2) }’ EE{:‘,U— )

01
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o O pz(z) = éexp{%} HiC RHH,

2
2 2

g9 09

= <<p+2>2—A> o2 — </)27 1)(2_(H12+M2)) .

03

o M,

4 oz — 2 1 2 (Al 2
rz(2) =Cexp{—( 20/;) }: 2o exp{—%}.

o, o= p1 + pe, 0? = O‘%A = U% + U%+2p0102.
o i, #p =0 (BIX, Y MEHL), N

X +Y ~ N(p1 + po, 0% + 02).
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o EFA.2. W(X,Y) AEAEEp(x,y).
L7 =X/Y (HY =0, EZ =0). WZ Nk, H

pz(2) = fooo lylp(zy, y)dy.

o iEH]: BB, v Sz MAMNY “y>0 He <yz” 8%
“y<0 Hx>yz.” T4,

Fz(2) =P(Y >0, X <Yz)+ P(Y <0,X >V2).

e PY >0,X <Y2)

j jyz (x,y)dxdy = J J p(yu, y)ydudy
- LD < JO yp(yuay)dy> du.

o UMb FHwx, BIHT.
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fl4.4. XY MHEMSL, #RMN(0,1). KZ = XY .

o BA%E:
( ) 1 %+ y2
T = —exp<— .
px,y o p 5

o [AlU,

0 0 1 5 2+ 2
pz(?) :J ylp(zy, y)dy = J lyl5- exp {_(y)iy} dy
0 0 iy 2

2 f@ { (z2~|—1)y2}
=— yexps ———— ¢+ dy
2 0 2

1 Jw —(22+1)u 1
=— e ‘du = —
T Jo (22 4+ 1)
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o EH43. RKE = (X,Y) NELR, HHEEp(x,y).
5854

n:(U7V)7 /E\:EP U:f(va)v V:g(va)'

WHRA) P(ce A) =1 H(f,9): A— G &—X—I1;
(2) f, g€ CL(A), BG5S 0, V(z,y) € 4,

g
Wz, n 2SR, H

pu,v(u,v) = p(m(u,v),y(u,v)) ‘8(u,v) , (u,v) € G.

o If: VD S G, D* € A ffifdne D iff ¢ € D*. T4,

P(x)=P(») = ffp(x,y)dmdy = ff *xdudv.
D D
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4.5, 4.7, & =, 21. & X, Y MBS, #ARMN(0,1).
o FAMALFRERIA:

X =RcosB®, Y = RsinO.

o A= {(z,y):x#0,y#0},

G={(r):r>00<0<2m 0+7 17}

cosf —rsinf
o dzy) _ ‘ —r

sinf@ rcosd

1 —L(z24y?) 9(z,y)
2:¢ 2 |é’(r,6‘) |

1,2 - Q-
=%ref§r ,T>(),O<9<27‘(’;9—7%7-T.'—%2“.

e R,0 ML preo(r,0) =pr(r) - pe(d).

°

=

-

@

=

=
I
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o W:=R?=X?+Y?~ Exp(3). BN, Yw >0,

vlg

dr r2 1 1
pW(w) _pR(T)% = Texp{ — E} . Z - 56
o U:i=e "V~ U(0,1). BN, Vpe (0,1),
PU<p)=PW=>=-2lnp) = e~2(—2np) _ Jnp _ P.

o V=30~ U(0,1), HU 5V M HEAL.
R=+—2InU, © =27V, §I

=+v—2InUcos(27V), Y =+/—-2InUsin(27V).
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2. A BEALAZ B Y R A A B A S 22

o LBt ER BT (2.6,
EEALEf(X,Y) Zf zi, Y ) P(X = 2;,Y = y;).

EﬁﬂEﬂXJU=J [ st oy
o EMA4 HX HY MEMS, WEXY = (EX) - (EY).
o i, BRI B

Xy = [ [ oty ey = (BX)(EY).
o EHA5. HX HY MEMAL,

MWvar(X +Y) = var(X) + var(Y).
o if: £=E(X+Y — (EX + EY))?
= 7E+2E(X — EX)(Y — EY).
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