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[447] f'axiﬁ flz—2)dz ¥7C, Bit&.
Br—2=tde=dt, Jax=10t=—1;Yx=40ft=2.

4 2 0 dt 2 7l2d
J1f<x—2)dx—Lf(z)dz_J_lm+fote .
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MAFRRY —2y +y=0RE y(0) =1,y (0) =2 Ny = e + xe".

dr _ 1 _ 1
dy dy 2e" + xe*
dx
ﬁzi@q.q_i_q 41 yde_ JSetae
v dy\dy dy\2e* 4 xe* dz\2e" +ze*/ dy (2e* + xe*)*’
EZX I e
AAH
225 EGEI RS
(%1 EH
11
l 1 _xy-'xz _x y
f(y x) z—2y 1 _2°
xy x°
Al — ol o fu) = T B F(zy) = 2 D).
y x —2v 2y
226 INEEI IS
[$#1  #Flimf(z,y = lim 43 —o,
+ x°

1——0

4
yhrzlf(x,y) = hmz— = %’.
x>0

W lim  flx,y) RFEFE T f(x,y) ZEC0,0) mARFESE , A TIAS AT 4 , R % (D).

(z,y)—+(0,0)
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vyl [(%%]1 B
[547] £.00,0) = lim L4420 = £€0,00 _ 1, 00 _,
Az—>0 Ax ar—0  Ax

M X R, £,(0,0) = 0. T

lim Az, Ay) — £(0,00 = [£.(0,0)Az+ £,(0,00Ay] — lim AxAy

o] V(ADE + (Ay)? g0 (AT)* + (Ay)*
N i

= b lim AxAy — lim k(Ax)* _ &

2o (AP + (A a0 (AP H R (AT 1+E

228 INCES I
CSHTY TR 5 AR LR — T B S, i 25020 > 0, 80500 o

flx,y) RTAR o RBAFMAP, MAXTER y BRABN. FL, Y 2 <zx,5 >y, B
f(l‘] 9_’)/1) < f(Iz 9y1)vf(132 9_’)/1) < f(l'z ’yz)

NITE:) flxi,y) < flxay2)
B (D).
229 EZS IS
(4471 s () (1),
e S )

x
x2+y2 l P
1+ (3)
2x°
flx) = T

m ) =1, () =1,H%D).

(5% C

[$#) EHHI ety z—y) =2"—y =G+ —y),2xt+ty=u,x—y=v,
WA f(u,v) = w1 f(x,y) = :cy,ﬁﬁuaf(;;’y) +af(;;’y) =y+tz=z+y BEC.
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[49t]) 4 Flx,y,2) =y+z—zf(y* — 25, F&

 __F. __  —f _ f
ax F” 1+ 2zzf 14 2zzf’
Iz __F, _1—2zyf’
dy F. 1+ 2z2f’
\ _z _z_:xf—z+21yzf’:xf—xf—{—y—}—ZIyzf
Pk +zay 1+ 2zzf 1+ 2zzf
[ A JE(C)
[(£%] B
[(5#) HBHEFEARLEMS ./
dz —dy + 2" ?dx + 2ze"*?(dz —dx — dy) = 0, (%)
HLEXFL x2=0,y =1HFH20,1) = (y —2xe) o= 1 Bpfg
dz —dy+ 2 'dx =0,

0,1

ik dz =—2dx + dy, B % (B).

(0,1)

. OEE] () ENEEER RO, 1>4¢a931% }J\ﬁﬁif '
dx A4S = =0,y =1,z =L E&E( x) JCKP

ORLIPY =T 'ﬁj;
: R, L a B%—~ﬁ1”ﬁﬁé§?; o

[5%] A

(2] B z=zf(x—y +yglz+y) %

, d
%~ faf g FE——af g+
y
2
F7 L g—x—fo/—i—f'-l—xf”—i—yg”zZf/—i—xf”—i-yg”,
32 /4 / / V4 /4 / ”
§=1f +g' +g +yg" = af +2¢" + yg”,
32 82 / ’ / ’/
e ﬁ—a—y—fzzjf—zg:z(f—g),
R 3% (A).

[£%] B
(5] K H LR M, TE
3(xdy + ydx) 4+ 2dx — 4dy — dz = e°dz,
e I B 4

dz = —[(2+3y)dx+ Bz —4)dy],

1+e
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dz _ 248y 9z _3x—4, 5z _ 5 9z __ 1
TR, 1+e'dy 14e u&axhl-n 2 7aylanm 2"
ALY a?
SR ~BHRA B A
xdy
iz :i(2+3y>: 3 243y _eza_z_
dzdy  dy\l+e ) THe (1+e)? dy’
fEER S x =1y = LA <L) = 0 55E | = 5 B0l
o'z 3 5., 1._3,5_17_,1
axay‘m_ R R R Yy S

BOR 3% (B).

[&%] D

[(5#) f.= 2kx,f,=3y" —3, 8K
f.C0,1) =0,f,00,1) =0
A= f.00,1) = 2k,C= f,00,1) =6,B= f,(0,1) =0
AC — B? = 12k, 0] f(z,y) TEH O, b EFBIERMES + HBUEA .

PR [ZX]1 D

[(4#) f.(z,y) =yla—z—y) —=xy
f'y(x,y) =x(a—x—y) —xy
fr(x,y) =— 2y, fr(x,y) = a—2x— 2y, [y (x,y) =—2x.
a a
EQJ&(O,O),(O,a),<?,§>%[$%3£§‘.
£ (0,a) it ,AC— B =—a® < 0(a# 0), M flx,y) EA(0,a) NEIBHKE;
a a e _d 2 i ] a a .
fe (505 )M AC— B = S A =— S8 W% a > 0B f(oay) FEA (50 | BUBOR B
oo < 0/, f(xyy) E,ﬁ(%,%)ﬁxif&d\ﬁ.

1E(0,0) 4, AC—B* =—a* <0(a# 0, M f(x,y) £ (0,0) NEURRIE, X a = 0 BT,
flx,y) =— (2Py+xy®) , WeBf £(0,0) =0, f(x,x) =—22° #£(0,0) M AL AR A AT IE AT

[£R] A

(441 BR f(x,y) =1+z+yEXE 2+ <1 HEELA, L
Flz,y,)) =14+z+y+at+3y*— 1)
Fi=142xx =0
é\{F/yz 142y =0 fz=y=—t—
Fi=x2*+3y"—1=0

f(d%%g) — 147 ﬁy%ﬁﬁ»f(—%g’ —%) 12 NEBUME (1D (A —yD) =— 1.
BN 3% (A).
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238 BN CEI
[44) BEH AU = P(x’y)dx—l—Q(x,y)dy,i':%@ = P(x,y),% = Q(x,y).

aP _ J*U 2Q _
dy dxdy’ ax ayax

X Uz, y) BA WSS, ﬁﬁz"’—‘i 'ﬁ U e WTEATH% B
a_Q_aP: aZU PU _

dx Jdy dydx Jdxdy
B % (C).

B4

ZRRE [EXR]1 A
(5] KRS RE f(x,y) RSN, BN, 7T iobE K dn = 2R 2 S22 1]
BT f(z,y) BPIREIRTE S (o5 yo) SR f (2, y) FER (205 30) AEAT LI TE S
FM, f(xsy) TE R (205 30) RETFT A TE 2% F A HE 22 » T K (A) BRSE.

[ER] A

[AHY B TR S (o) FERE R (oo y0) BT BRPERNE 19060 5 HUH 36 38 77 40« B
£y BB P (o o) b HESER A f (v ) VR AU T B FESMELAE A6 58 4R 14

Al 3 (AD.

EE)] (D EREEAEE 2= f(z,y) aovﬁ%z‘"’f i L e o) 688,00 £, )
2 zive) ﬂﬂﬁ,ﬁﬂg—f,é—f TE (oo yo) BIESEMER Flx,y) 18 (zorye) AR FE 40 245, B
fCoy) 2 Gy THORREBRIESL 5L 45 (a0 85

(2 + y)sin ——, 2P+ #£0
f(x,y)Z{ X 2+ P Y
0, 243y =0
53K
. 1 2 1
g_j_(={215mx2+yz _xzjyzcosxz+y2’ t+ 5y #0
0, 224y =0
. 1 2 1
g_fz{Zysmxz_l_yz—xz_gyzcosxz+y2, 24y #0
y O, 1‘2+y2:O

9f 9f #(0,0) R4t 8
dx dy
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(&% C

(48] BTo<

2y

2_+_y2 <|y|*>0oﬁlﬂ

2
. x
lim 2—3’2 =0
@p—=0,0 x° 4y

W f(x,y) FEH0,0) AbiELE, (A) RIEH.

* Ar—>0 Ax a0 AT
£,00,0) = lim L0280 = fC0,0) _ };,, 020 _

y Ay->0 Ay a0 Ay

B LA, f (2o ) ZE£€0,0) AR S HAFLE , (B) RIEH.
. flaz,Ay) — f-0,0Ax — £,(0,0Ay .. (A Ay
X(Az.AlyIEE(o,o) o o (M,Alyl)rf_l(o‘o) [(A0)? + (Aay)? P72
i (Ax)’Ay — i (Azx)®

EBH:(A: Alyl)r—l}w o [(Ax)? 4+ (Ay)?E ]2 - iz»o 2JZ | A Tﬁﬁ ny

Ay=Ax
li (Ax) Ay
im
(arsan—0,0 [ (Ax)? + (Ay)E ]

KT?&‘: Ejl f(x,y) T‘(O O) FANTAT, BN 3 (O

. oEEI FFJ%X#'J;E f<x,y>%@m,yo> R T P
eh Fﬁﬁx#ﬂﬁﬁ f1<x0,yo>‘ oty REEALE yn%aﬁwr@mu
f(1'9 )E(Io’yo %t \Eﬂﬁ

&» w‘ Bin wﬁ N

o ‘%é%‘f(l‘o 7
S %g@z#{wﬁ“@ i i‘%wm;

3%@7@2 ﬁuﬁ“:ﬂ:*&l‘ﬁjbi? VIEES f(x*?éyWE,m(xo .éy,

vl [£x] B
[5#7) f;(0,0)=£i£13

>0 x

5 £.00,0) = i[f<x,o>] - Ed—(l) —0
=0 X =0
BT FRMEE £,(0,0) = 0, A (1) BIEFA.
, d
= — = — - Il
sz(xvo) dx[f(-rv())] dx(l) Os}\[J
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limf’ (x,0) = 0 = f.(0,0).

x>0

Ha}(ﬁ’ﬁﬁ%[]hmfy(O,y) = £,€0,0), NI Ay R (2) /2 IE# .

é]x;/—-OET
£ (z,0) = lim L2 — f(z:0) _ m”T_l o,
y—=>0 Y y=>0
W dim f G y) RAFEE T £ ooy) #E€0,0) SARIESE . BXEFREER /. (203 #E (O,

0) A AESE, W (3) RIEH.
El;]zj:hrnf(x,y) = llmx = 0.7 £C(0,0) = 1,0 f(x,y) 7£(0,0) EAEL, N\ f(x,y)

1—-0

1E(0,0) AT, W (4) A IEHA. BV (B).

[5%] D

(4471 SR £ S

xt 4+ y* # 0 B
f= 428 (2 4 ) — 22 (x* — y*)
- 2" + )
f/=—4y3(x2—|—yz)—2y(:c4—y4)
y (x2+y2)2
2] f(x,0) = 22 (Y 2), f(0,y) =— y* (¥ y)
=> f.€0,0) =0,f,00,0) =0
2 2
i Erad ENF B
= | fe<4lzl+2lzl+2]z]=8]z]|
I fl<4lyl+2]yl+2lyl=8]y]
= lim f,=0= f.(0,0), lim f,=0= f,00,0)
(z,3)-(0,0) (2430 —(0,0)

H £, (xs9)s £y (xsy) FEC0,0) HEE, T f(x,y) #E(0,0) AIHH. 3% (D).

[£%] D

[ #7]) Ei‘:[ lim f'(x,y) = £.(0,0) F1 hm fy(:c,y) £5€0,0) ATH £(x,y) BIBEAS

(zy

— R S LS (x,y> %nf“(x,y) 7E(0,0) S, N lJf<x,y> TE(0,0) AT, #ov % (D).

[£%] D
[5#) HERAy=y@) 5= 22(2) BHHBE4YA
z = 2t 4+ 24*
{12 —xzy+yt =1
FENPNRRECE T RATENHEERRXLT « WEEXHFX = REHK.B
{z’ = 2x+4yy’
20 —y—axy' +2yy =0
HAzxz=1,y(1) =1f{A(*) 745
{z’<1> =2+4y' (D) N y () ==
2—1—y (O +2y'(H) =0 Q) =—
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BHFBHAC) FEANFBREREXT » WESERX X 2 R B
{z// — 2—"4(3//)2 _'_4yy//
Z_y/_y/_xy//+2(y/)2 —|—2yy” =90
Hax=1,y(1) =1/ y (1) =— 1AL HEFFEH T BHE
{z”(l) =24+4+4y"(D) - Y (1) =—6
24+2—y' (D +24+2y (1) =0 (1) =—18
B 1% (D).

246 BN EES IRY
(5] KrBR4AHE N FEMEREMS .5
dx = du + zdv + vdz,
dy =— 2udu + dv+d=z,
H I AT £

du [dx — zdy + (z — v)dz],

1
2uz +1
_ 1 _

dv = 2uz+1[2udx+dy Quv + 1)dz],

NI}
du 1 du z—wv Jdvu 1

dxr  2ux+1'3z 2ux+1'3y 2ux+1°
FER (2,1, 4 u(2,1,D) 5 0(2,1,D HEFBRHA
{u(2,1,1)+v(2,1,1) =2,
W (2,1,1) —v(2,1,1) =0,
Hﬂﬁtﬂﬁﬁ%fﬁﬂ u(2,1,1) >0 E’*JE?I%SI{E%E'J% u(2,1,1) = »(2,1,1) = ly’ft/\E'”\E‘r

Ju 4 dv | Ju ‘ _z—vt+2 _ 2
(3x dy 32) @D T 2ur 41 lenn T3
BN 35 (D).
Lyl [ExR1 A

(5% K F(z,y,2) =0 WLM>%
0 = dF(x,y,2) = F,dz+ F,dy + F.dz
= F,dx+ F,dy+ F.(z,dx + 2/, dy)
= (F;+Fiz;)dx+(F;+Fiz/y)dy
(x) XS xz=1,y=1,2(1,1) =1 H4F
0=[—2+2,Q,DF.(1,1,)]dx+[2+ 3F.(1,1,1)]dy
2, (1,DF.(1,1,1) =2
{3F’2(1,1,1) =—2,

/ _ 2 _ _ 3\
zI(l’l)'Fl(Ll,l)_zx( 2) .
WO 1% (A).

ey [Ex1 C

[5#1 £,0.0) = lim fC0,y) ;f<0v0> = lim _0;_0
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£ (2,0) = lim L4222 — f(2,0)
’ ’ y—~0 y
BT € ol SO R
= ];'1_{1;)1 x2+y2 =
B £, (200) = G —4) = BB

4 _ d ./ _
. €0,0) = oS @0| =1,
i Xt FREEA £, (0,00 =— 1, BN 3% (O.

Xy

249 I E-EI e
[5#) Hk 1 dmdgm
d

o _ 2y* +23:y—|—3x2,a—i = 4xy + 2
dx dy

2L — 230 4 22y + 327 40
dx
flx,y) = J(Zyz + 2xy + 32*)dx = 2xy* + 27y + 2 + ()

EH%Z dzy 4+ 2* Ml dzy +2° = day +2° + ¢ (3),¢' (3) = 0,0(y) = C,

flx,y) = 2zy* + 2ty +2* +C.
Fik2 df(xz,y) = 2y" + 2zxy + 32)dx + (4xy + 2*)dy
= (2y*dx +4xydy) + Qaydx + 2*dy) + 32%dx
= d(2zxy?) +d(z?y) + do?
0 flx,y) = 2zy* +2*y+ 2 +C.

GEEY e L RF WAL, Ik 2 RAIF B M. XPIF TR E MRS BBN 2
T3 BT — B M 5K T R 50 7 Rl R O Rk

[5%]1 B
(541 T

a—f=312—8x—|—2y=o
dx

% =2x—2y=0
HI % H (0,0),(2,2). RFE(0,0) £ D 4.

NHHA= fu=06zx—8B=f,=2,C=f,=—2, AHEKO,0 &t A=-38,
AC — B* >0, T L5 (0,0) 2k R1E .

FE 0,00 =0, EDRHREHU,D A £(4,1) =7> £(0,0), B0 £(0,0) REf(x,y)
£ D MR KM, (0,00 AR f(x,y) £ D Wi KME A F Ik B).

GEEY (D AR %2 750 o8 B AT BORR 7 78 B0 2R 1F T BAS AR (B B 0 B 2%
MIE5 5. ‘ ,

(2) ZRRM T ZITREE —TCR B — A XA X3 D EHELER 0B f (x,y)
TE D WA ME— IR E A E RN GO EHR AR —ER f(z,y) BB/ HA.
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38 [ZE=x]1 D
(53 #7Y  hla) B 45 0 ok iR 4
u=xyz(x>0,y>0,2>0)
TEEXEF x+y+z=a FHERKMAE.
Zk 1 BB H IREE.

4> Flx,y,2,0) = zyz +A(xz+y+z—a)
fife TR
IF o
Z—yz—{—)&—
a — J—
<5;—xz—|—/\—
§£=xy+/1=
dz
IF o
a—x-ﬁ-y—i—z a=0
HAzy, 2 BHRE— . =N B x=y=z, BRABRBE -/ HFERXE

R R — AP MY = y = = = § B UK () = 5
Fik 2 ALK R AR {H R] AL
MEME z+y+z=ahffiBz=a—x—y,RAu=ayz Bu=ayla—z—y), 5K
KREE u = xy(a—x— y) FEFX
D={(zx,y) | 2>0,y>0,x+y<a)
PR RKRE. XN EKRE—EFE. EFE D NHEHEE. 4

d
ﬁzy(a—x—y)—:cyzo ey
=
g—;:x(a—x—y)*xyzo Zrty=a
/8 —_a _4a
i x 3,y 3
N a a\_at
B (55 ) e B R A P R = &+ S (a5 — )= &
Ay [ER] A
dz dz
—=2x—6 = = .
(41 |0 490 i j:3’4
z Iz _ =—A1,
a—y*2y+8 ay 0

B3, —4) FEREN, B 2(3, —4) =— 25,
BRVBTE B B A R 2° + y° = 100 E BIMRAE A ESE R R RE 2 = 2+ — 62+ 8y #E
R &M 2 + y* = 100 T AR AE A] &R,
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Al F R M B H SR B0 SR
VERIMBIE BRI F(x,y,A) = 22+ y* — 62+ 8y +A(x? + »y* —100) ,FH:4

59—EZZJC—G—I—ZM: =0
dx

%=2y+8+2/\y20
%=12+yz~100:0
(1+0Dx—3=0
ﬁ{(1+,\)y+4=0 wig (20 m{TT°
2+ y* = 100 y=—% y=%

T REFNERBAELRSEM T il GERMRE A3 -6, —8) 5(—6,8).
HEE 26, —8) = 0,2(—6,8) = 200.

B 8 AT 4 B R AE max{0,200, — 25} = 200;&/ME min{0,200, — 25} =— 25.
GEEY (D) BEE 2= f(x,y) BAERARXE D BiES . KEE D EMERESR
MEMERWMT .

@ K% = = f(x.y) # D WEIFTA 3 b R E DA — M S BOR TR AAL 3 R
1H.
QEDRHEHRMEF . (2,y) =0G =1,2,+,n) FFEMR. KRHEEH 2z = f(x.9) EY
W& Fi(z,y) = 06 = 1,2,+,n) FHIFTAH TR TR, I 715 e oR 0 M.
QOUEKEO,QMATEIHELMREE, AP EKERER S 2= f(2,) D LHI&K
KE B/NERREE =z = f(z.y) 7 D LR HR/AME.
(2) A5 A AB R 1) R0 04 5K A 7 5.
S A AR AEL IS ) YD SR A o R hA% B H SR k.
Blan SREE =z = fx,3) EAREM o(x,y) = 0 ZTFHIRHFRERLTER
@ BIARAEE H R F(x,y,2) = f(x,y) +ip(x,3).
@ RHMEHAH BB F(x,y,A) WITE R, BIAR 7 R4
F.= fi+21p.=0,
{F;= fitagh=0,
Fi,= ¢ = 0.
Q) 7£7% B P38 H SR AR 1 B KB S s /IMEL Y L A T L, 8 [ R Y 52 B 2 SCPT A7
T RAE SR /ME. &5 iME— B BK.
SR EE w = f(z,y,2) EARFZM o(x,y,2) =05 ¢(x,y,2) =0 Z T BIFRMHFR
(NP 5
O 5l AN HBRE F(x,y,2:4,0) = f(x,5,2) +Ap(x,y,2) +pp(x,y,2).
F.= fit it m.=0,
F,= fitip,+m,=0,
@ RALMEBAH BB F(x,y,2,2,0) MBS BRI BRASF.= [+ g+ .= 0,
F,= =20,
F,=¢=0.
Q@ HERTAEE HERA B/MEH.
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AR

PERY [EXE]1 C
(5871 FERBPHAEL y = 2,2 +y = 2.5 y BERK=MATE X, B EC.

254 ENE¥EI e
(2] JERSEN E 22 + 5y <2y Hax =0 e A6, ok (O).

L =x1 A

(1 [ do| f<x,y>dy—Jf<x,y>da,m%uﬂm& A 78 B AS HBUEK
D= {(z:») | 0<2<2,0<y< ) = (2, | 0< y <4y < 2 <2} R FEAHH
YT BNAR (A).

Ly £x1 A

(S]] BIABEIR 2 = reos fuy = rsin 0. W D = ()| = T <9< o<

r < cos 0} R

1 [

J » (rcos @+ r*sin’@) rdr

. 7'_ rt =cos 0
—J 3 cos 0+ smﬁ)‘ dé

r=0

%J cos*6dg+ —}L—J? sin?fcos*6do
%J cos*6dg + J (1 — cos*@) cos*dg

0

= (%—f-%)f cos 6d0‘—rcos("6d0
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(541 B TASRGEBERK

BERBAMBESEF.SD={(z,y | 0<y< L, y<z<< 1},
B.HFDXAERAID = {(z,» [ 0<2<1,0< y< z}HiK

LYl [EXR]1 A

1 ,
T REH

[a—

ld 1 ld z y d D
JoyLm Hm Joxfomy -~ -
_ (" _d= nydy:ljl xidx :_Jld(l—l—f)
o /1420 o /142 6Jo T+ 2°
- 1 VTS o lezoD
Al [EX]1 A y
[547) %4 OB, ¥ B4 4r AP # 4, ACBO,iEH D, B N
ABOA ,ig f D;. AN
BT D, £F « BixFR, 1M xy + cos xsin y & y BIAF RE N \0
x
ﬂ(xy + cos xsin y)do = 0
D,
i Dy %F y WM F 2y R o 9% FH cos zsin y £z WWE  ©
¥,
zyds = 0,]| cos zsin yds = 2||cos xsin ydo
Y —
BN 3% (A

s
2 ’

[%£%] D

t#1  ssa[ydo = [[ydo— [[ o,

& x = rcos 0,y = rsin 0 Bl ARRALFE, EERBIRER (r ) H D, ATRR A0 | 0K

0 << r<C2cos 6}, T

.o ; :
ﬂyda - JZ deJ r2sin §d0 = %J cos*fsin 0do =— %00549
0 0

oA, o> H N, NJW@/\EﬁJ:ﬁa% APMN 5 AOPQ ¥, NTiE

_PQ _a—1_+2a _
= po e T = T =1L

TR

ﬂyda = Judrrﬁydy = lr (a —z2)¥dx =— —1-(a —x)}
5 0 0 2Jo 6

0

(1+6ﬂ> 1+3[+63 2+2f_€+%ﬂ.
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- 1—[ f(1+t>dz—f F()dx
0 1

2 +oo
—Jf(x)dx—J Fa)dr =1—0.3—0.5 = 0.2.
1 1

1
—, << y<H4
441 IREEINPTNA Y

0, HAth
(57 JREAE0,4) EY BOHEREFy(y). 40 < y<<4hf,
Fy(y) = PiY<y} = P{X* <y} = P{—/y < X<y}

= J{j}f(x)dx = f:; —;—dx = %;

®
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442 INEEINES

(471 Fo(5)= PY<g)=Pl1-c*<

B 4

443 B EES IR
[5#) %1
F(u+ 200 + F(u— 1)
=P{X<putaz}+P{X<pu— )}
=P{X——E<x}+P{X——ﬁ<—x

o o
= d(x) +d(—x)
=d(x)+[1—d(x)] = 1.
Fik 2 HIESAN % B R B X FRYE , inE BoR ,
Flut 20) + F(u—z) = 1.

iy [ExR1 1
[4#) HERXS5YMIBX Y ~ Nyl +0), BIBEHER X —Y 8% B Xt
Rz =— p.

BP(X—Y>1) = L BRI = = 1Ak, — = LA o =— 1.

[E%] 1-¢

L] w1 PIX<2|x>1 = PIX=>1X<2)  PU<SX<2)

oo
PXED [
1

2

Le dx SR .
T = - =1l—e

e

j e “dx

1
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Fk2 PIX<2|XZ21=1-P(X>2[X>1}=1-P{X>=2|X>1)
=1—P{X>1}=1—¢".

GEE] YRS R X RIS E GO B 00 B PR - Toie 424 , B
PiXZ=s5+4+t| X>=t)=P{X>=s),Hb s, e >=0.

i 2 BEAE T .

P RAE  P{X > ¢) = rwf(:c)dx - f“,xe—uax e

P{X>S+t} i e~).(:+z)

PIX=s+t|X>=t) = PIX=1) =

E

tex1

[847] t PIX = &) = 5 D P(X = k) — LIRIESHRARE

=e® = P{X >5},s5,t >0,

3
P{Y<2.5) = D P{Y<2.5,X = &}

SHBNTBRES %

A4

447 B EEINEE
[5#) P{min(X,Y) =1} =P{(X>1,Y>1) =P(X>1}P(Y>1)
e

—1 —1 —2
* .

IRl [=5%)] 1+e!—2e7 y
N
[(H#1 AL PIXY) € D) = [[f Gy dedy BATRBER. (e ™
f5 L,
PAX+Y<1) = || flx,ydady b
& - ”ﬂ N
1 -z N x
= Jz de e dy xty=1
= Ji(e” — e Ddx

=1+4+e! —2e7,
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449 INEFI MBS IORES PRSP

0 1
(4471 X, ~BA.) 8 1 3.
4 4

S /N
Fy(y) = P{X, + X, <y}
P{XI_O}P{X1+XZ y|X1—O}+P{X1—1}P{X1+X2\ |X1:1}

I

:—P{Xz y|Xx‘0}+iP{1+Xz vyl X, =1)
——-%P{xz WP <y-1)

_ 1 3 _

— 1P+ 3FG -,

A

e

P{X=1,X+tY=2)

[$#]) P X=1|X+Y=2)=

PIX+Y=2)
2 2
P{X+Y=2}=D>P{X=kY=2—k}) =D P{X=FEP{Y=2—F)
k=0 k=0
2 1 2
e, et ey 1 L 1
*Z%k! -1 ¢ ;k!(Z—Ie)! e gty
=2.e?,
P{IX=1,X+Y=2} =P{X=1,Y =1} = P{X = 1}P{Y = 1}

e e ; g i R A
DUE e R IX ALY R PG
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ez |

[4#]) (X,Y) ~NQ, —2;6°6:0),UX5Y HEM, H
X ~NQ,") fAY ~ N(—2,6*),
WEHEX —1) ~ NO0,6*) 5 +2) ~NO,> ), H(X—1) 5 +2) thHE M.
P{XY<<2—2X4+Y} =P{XY+2X—Y—2<0} =P{(X—1D(XY+2) <0}
=P{X—1<0,Y+2>0}+P{X—1>0,Y+2<0}
=P{X—1<<O0}P{Y+2>0}+P{X—1>0}P{Y+2<C0}

A IF 25 40 A6 9 XAFR I «
P{X—1<O}=P{X—1>O}=P{Y+2>o}=P{Y+2<O}=%
, _ 1. 01r .11 _ 1
FrLl  P{XY < 2 2X+Y}—2 2+2 5 5

(%K) qs(%)

[4#]1 Fy(y) = P{Xi +X. X, < y}. REFELBELAK.
FY(.’V) = P{Xs :_1}P{X1 +XX; <y | X; =—1}
+P{X3 = 1}P{X1+X2X3 <y | X; = 1}

— 2P =X, <y | X, — D+ 2PX + X, <y | X, = 1},
T X, [ X, 0 X, RS0, 3
Fr(») = 2PIX, = X, <y} + 2P(X, + X, < ).

XEA X, Xs WRMZH,BH NO,1) 2046, B
X1 _Xz ~ N(O92) ﬁ X1 +X2 ~ N(O’Z).

B Fy(y) %p{%<%}+%lg{%<%}
- Sol)+ol)- ol3)
453 JCEI NS

[5)  do A R EOE A5

F(%,l)z P{Xg%,Ygl — P{X=0,Y=0}+P{X=0,Y=1}

_ 1 _ 1
_4+ 2"

1
4

454 IEE IS

VZ
(4] HEERE f(o FHRASHa bR PUX|<V2) = [ fG)de fi8
E%.

©
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bzhaz
2

b'—a' _ b +a b —a® _ b +ta’
4 o 2 2 2

4 x, 1 <<x<A«3
(D) KB a=1,06=V3.Fh f(zx) = .
H K / {o, oA

JZ 2
PUXI<VZ) = P2 <X <VB) = [ ade =%

D

B 1= K:f(x)dx - Jixdx -

2

b
X 2=EX2=stdx=

|
27

B A

(&% 0.3

[4#) HT0.14+0.24a+p8+0.14+0.2=0.64+a+8=1,8la+p8=0.4,%
0.5=P{X*+Y =1} = P{X* =0,Y? = 1} + P{X* = 1,Y* = 0}
=P{X=0,Y=1}+P{(X=0,Y=—1} +P{X =1,Y =0}
=¢+0.140.1=qa+0.2.
Wao=0.3WHHAL=0.1;
P{X?Y? =1} =P{X*=1,Y’=1}=P{X=1,Y=1}+P{(X=1,Y =—1}

=0.24+8=0.3.
A 45 A X2, Y? L BT LA RE A W] LA 4 R
YZ
0 1
XZ

BH o | 0.2 qto0 1 EPIXHY =1} =0.5.% P{X'Y" = 1).

1 | 0.1 8+0.2

BRa+0.1+p+0.2=0.7,0a+8=0.4,X P{X*+Y* =1} =a+0.14+0.1=0.5,
Bl o = 0.3, P{X*Y* =1} =8+0.2=0.3.

456 I €I I
[5#7) P{max(X,Y) > p} — P{min(X,Y) < u}
= 1— P{max(X,Y) <y} —[1— P{min(X,Y) > 4} ]
=— P{max(X,Y) <y} + P{min(X,Y) > p}
=—PIX< i, Y <<y} + PAX = p,Y = p}
=—PIX< ) P{Y <p} +P{X =} PAY =}

1 1,1 1_
2 2+2 2 0.

OFE] WRAE X 5 Y M St SRR

457 IEEI T

[4#]1 P{l <max(X,Y) <2} = P{max(X,Y) < 2} — P{max(X,Y) <1}
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=P{X<2,Y<2})—P{X<1,Y<1)
=PIX<2)P{Y <2} —PIX1IP{Y < 1)

22 _ 1,1 _ 1
=373 7373 3°

(5R] 1

(ﬁ*ﬁ’ (X,Y) ~ N(,Ul o 2 ;0% ’O'g ;0) 7F)fu X,Y *BE?E_\_‘Z”
F(z,y) = Fx(x)Fy(y),X ~ N(u1+61),Y ~ N(uz »05)

Fh TE 25 437 9 B FE BB BRHE L Fix ) = PAX <} =

F(;u,y) = Fx(;u)Fy(y) = %Fy(y) = %ﬁ'jtﬁ FY(y) = %9E|] Yy = pa.

[5R] o)

[(#7)] BFEHY="1"MY=1"FR—ZZFEFMHH NHL2EEAK
F(zx) = P{Z< z} = P{XY < x)
=P{Y=—1}P{XY <z |Y=—1}4+P{Y=1}P{XY <x|Y=1)

=%P{—X<xIY=~1}+%P{X<x Y = 1)
1 1 1 1
— 2P X<a) +FPIX <z} = TPX >z} + 20

= %[1~P{X <—x}]+%d§(1) - %[1 _PiX <—x}]+%@(1)

1l e 1
= sll—o=]+ 0@

460 (§$) N(Ovﬂz;ly(f% 3(0)

[547] @m(%&,y)mm:z&pg.

T E(X—;T&)z o,D(X—_fﬂ)z 1.35((X—6_1/ﬂ,y)~ Nz 51,0%301)

o1

o o %X—a‘fﬂ 5Y MAX R

COV(X_ ! ,Y)

01

_ Cov(X — 1Y) _ Cov(X,Y) _

0102 0102

o.

P =
D(X;/ﬁ) /DY

o1

@ . 174 -
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2103

A4
[5X] &G +20)

[4#]1 DX X,) = E(X,X;)? —[E(X,X,) ] = E(&X{X}) — (EX,EX,)".

D(X,X,) EX} « EX} —

(" + ) —pt =o' + 2% = 0" (6® +24°).

162 RO

2GJe—1)
k
[5#7] iaczfl A= ,JJJP{X—k}—A—c,kzl,Z,"-
- _
- . ) -
E(X) = >k -”‘k Zk-f" :(2 A )e"-c:,\'e‘-c
k=1 k=
1,1 e
2 Je—1 2([—«1)

335 5ELFE B 4 535 B0 190 28 ztzk._e -

463 B CEI I
[4#] DX = DY = %
1 = D(X+Y) = DX + DY + 2Cov(X,Y) — +%+2C0V(X,Y),

1
4
L

Cov(X,Y) _

R

AR Cov(X,Y) = %,p —

4604 BNEEI NN

— e, 0 be ", 0
[$#] F(x) = {a ¢ P20 W f ) = Fl(o) — { N =0

C, x< 0 0, <0

e, >0
S RS RO MR B R (o) = | T JE(X) = L,
Ov I<O A
Ba=1=0b D(X):Aizzl.
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(5% 1

[4#) E[(X—D(X—2)]=EX*—3X+2) =E(X*) —3E(X)+2
= D(X) 4+ (EX)* —3x+2
=1+ —N+2=x—-22+2=1

A2 —22+1=0,0—1D*=0,A=1.

[£R] (n— 2
n n—1 n a1

(541 Cov(Y,,Y,) = Cov( D)Xy D) X;) = D) > Cov(X;,X;)
i=2 j=1

i=2 j=1

n—1 n—1 n—1 n

= >7Cov(X,,X,;) + >, > Cov(X:, X;) + >, Cov(X;, X,)
j=1 i=2 j=2 i=2

n—1

=0+ >,Cov(X,,X,) +0 = (n—2)c".

k=2

B &

(&£x1 2

[4#]1 BHX. ~PQ)HX, §5X, MEM, T EX;, = DX, =G =1,2).
E(X,+X;)" = EX} +2X, X, + X}) = EXi + 2EX,EX, + EX}
=4 +A + 204, 2 +2AF = A4+ + QAP

HRBBEAERRNFEACHEFMITE S A+ 2.

HA P{Xi+X,>0=1—P{X,+X,<0} =1—P{X,+X, =0}
=1—P{X, =0,X, =0} =1—P{X, =0} P{X, =0}
=l—eMeeg=1—¢ "N =1 ¢

FrLA A +2, = 1.

HEX, +X)" = Qi +2a)+Q +2,)° = 2.

1 2
0
n

468 BN EEI IR

[4$#])] DX, —X) = D(Xl ‘%ZH:X,): D(”lel _%-

i=1

2

(n—1)°* 1< _ i o n—1
— n_Dxl-}—n_Z;DXi ——Taz—i—(n—l)n—z——az.
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[(£x] 1—¢°
(5471 WURIEY B X WER R Y WIREE RER EQY) SBMT. TUHE
BRAR

400

EG(0) = | gl f@de. o £ (o) 0 X WHERE.
oo

B} E(Y) = E(min{| X |,1}) = J_ min(| z |,1) f(x)dx

+oo 1 oo
= J min(| z |,1)e*dx = J xejdx—l—J 1+ e *dx
0 0 1

=1—2e'4+e!'=1—¢.

(g1 1-2

[4%)] X, 5 X, m-r 8RN N(O,%) GEZ =X, — X, Ul Z ~ NCO, D B ERHEH

|
B olz) = e 7,
¢ V2T

DU X,—X,D=DUZH=E(Z|")—(E|Z*=EZ)—(E|Z]|)*
=D +[ED)F—(E| Z])?
B8%,D(Z) =1,E(Z) =0,

E|Z]| fm | 2| o(2)d f“’ o] —Le%d 2 f‘” -5 d
= 2z pa Zz = P4 e 2 Zz = Ze e 2dz
e 4 e Vo A 270

L [Ep 2yt [T
= ?Jo T d(T)= 45
@%,D<|X1—X2|>=1+o—%=1—i

s

| KB B R PR E IR

AA

(5X] 2

(5] YHERRERN P{| X—EX |>¢) <%§,fm Ex =l —1me =3

Bl X ~ U[—1,3]. % DX = <3T21>2 _ %
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DSAT] B E TR ATHE X = 30X, 00170 5 K AR SR

S SR E. R X, e, X, JSL R 43

1 2 3 4 5 6
X1 0101 1 1 1
6 6 6 6 6 6
H EX, = +(+2+3+4+5+6) =2 = 1
R HBE X —— L (n — oo,
(%1 N(0.37)
[(5) BRZ.Z,,, 2, WL F4H. EZ, = E(X,, — X50) = 0,
- — X, = . oLty 12
DZ; = DXy~ Xu-) = DXui+ DXuis = 55 + 57 =
AR O BRAE T, 2 n AT RAE, D) Z, ﬁ{ug&MN(o,i_g’)_
MEGTNERES
A4
n—1
(Ex1 N(0.0—)
(441 X, X=X, - L3x,=x,—1x, - L13x, —n-ly, lsg
1 1 ni 1 n"' ni=" n 1 ni="
B BA Xy — X R EL ST 00 0 BRI TEZS S0 BEALS B AE 418, X — X 0 R IE A543
i NCx %),

©

n

ECX, =% = 2EX, — L 3 EX, —o;
=2

_ 132 n 18z o -
D(XI—X):%DXI_’_Y}_ZZDXI_:(nnzl) 47 len zn’
i=2

n n

ﬁﬁu(xlﬂi)va(o,”*n‘l).

[5R] [FO)T

(541 Fy(») = P(Y <y} = P{max(X,, X, . X,) < )
=P{Xi <y, X: <y, X, <y}
= P{X, < y}P{X, < y}P{X, <y}
= F(y)F(y)+F(y) = [F(y]".
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(5% 2
[4#) B ES) = D(X),1M DX = E(X — EX)?.

oo

oo
Bk EX — JA 2f (2)dz = J

—oo

1—|J.—| _]- # i oo x
x . e “dx—? _xe dr + e *dx

+oo
-

»

»®

= %[ef"(xe" —e%) +et(—zxe* —e*)

—oo

oo 1 +oco +oo
DX =J (z— @+ e Hdr = J Ped = zj redr = 2.

0

0

477 IECEIELE
m (X)) () —ro (B (2 +

(2
HEefMRMEE MK, &
2 2 2 2 2 2
(B + () () +(5) +(5) + (%) X+ Xt
o o o o o o — 2 1 2 "\’F(294).
2 Z X+ X+ X+ X
2
sm1
(441 ET — 2 3 EXH) = L 3[DX, + (BX)*]
i=1 i=1
_ 1 1,1\_ 2
T on ; <A2 +/12) A
479 IREES) A;l
(541 8k X ~ EQ)L,E(X) = %,D(X) - /11—2
ET = E(X—§) = E(X) — E(SY)
_ B 11 _a—1
= EQO = DX = + - =474,
B4

A rxx1 c(;)

(A1 X~ B(1g ) X, B— YA S AR SR X MBI i = 1,2, ,m.

.« 179 . @



. W BT R66OH - M2 (ERM)

BILA X+ X, + b X, AR B WM TR 81D X, ~ B(n. 3 )

> )
v _ k) _ o "__kl"l"f"*kl"
P{X——n—}—P{nX = k) —P{;X,»—k}—c,,<?) () =¢<(3)-
481 B EED RS
[5#]) X ~ (), BiUAREE t(n) AN B KRR, 7] UER
= X ~ t(n)
«/Yl/n
ﬁq:' @Xl ~ N(Oyl);@yl i Xz(n);@)xl ’Yl *E—_E‘LQ'EHTL
B H X = YXj = XUL FQw B OXE ~ £ (1D5@Y, ~ 1 (0:@XT.Y, 48
1/n 1/"

H L.
BT () WBERFEERMELR. ] P{X>C) =0.6,7]%1 C<o.
P{Y>C}=P{X*>C})=P{(X>-C}+P{X<C}) =2P{X<C}
=2[1—P{X>C]=2[1—P{X>C}]=2(1—0.6) =0.8.

S hT
A4
482 INCESINED P
(53] HTEX =0, 8F—MEEEOQTRANSE o BCRH 4.
BHEPE EX® = DX + (EX)* = 00— € o LS xe,
Ext = Ly g - Lyixe .- 23k
n 4 T3 n i v n i3 a
[&X] 1n<1?<)§Xi
ol
1, o<z<o, . o, o< <o,
[8#H] X~ fx) =<0 IR L) = [] fz) = :
0, HAth. = Z,
0, HAte.

%ﬁ L@ %ﬁ’ﬂﬁﬁoﬁd\JﬁEﬂﬂ:xi <97i = 1,2,
FTEL IR 0 = maxe, BUNT o BVRCRBSAM IR 0 = maxX..

H#H 6 = max(X;, Xy ,5 X,).
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B4

9
P 2
(%] 5
(541 RA—AS% 0. EMiHRA EX = X.
EX=0:¢F+1200—+2- Q-0 =201—0

_—— _—1— . . [ :E
z = ;xi—lo(S 1+3+242+0) =5

'S S
BzZ,2(1—0 = 10,0

485 EECEI

n

[4H]) MIREH L= Hf(xi) = AZ"Hxi . eﬂiglzi ,x; > 0.

i=1

A RFREBH G In L = 2nln A+ D) ln 2, — A D]z
i=1 i=1

dnlL  2n <~ 2n 2n 2
= — — e A = :——:::O’
da A Z}x"\ " nr =
IS
i=1
A 2
BaA==.
@15 <
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EEEXEL 3

A4

Nl (&%) B

(51 ENAUB=AUB.FFUAUMAUB =AU (AU B).
BMAUB=QUB=0Q,BHMAUB=AUB-=aq.

WA U B=0,00 AB = (J. % % i 3% (B).

[£X] A

(5471 & P(A) = z, ]l P(A) = P(B) = P(C) = z,H
P(AB) = P(BC) = P(AC) = £°.
GV
P(AUBUOC = P(A) + P(B) + P(C) — P(AB) — P(BC) — P(AC) + P(ABC)

/_9_: — 2 ) 2 __ i_ 4 *_1[]3
1%16 3x— 325+ 0, = x+16—0,ﬁ#4§x-zj*4—.

x = %%Kﬁfﬁm,lﬁl% P(AUBUO = PA), T‘Iaﬁi % BAREA = =

1
16 = 4"

[£%] D

(541 B AB =, HKMNIL¥EWS AB = 3% = O, H(A)(B) FEek. i F

AB = (A C B, A U B = B,#%# (D).

(E%1 A

(4% HTF AB=C,8K AC B, tiiA P(A) < P(B).
# PA) =1, P(B) > P(A) = 1,80 P(B) = 1. K& (A).
# P(A) =0, H#EBH P(B) >0

[#%] B

(S]] XE—EEZEMRMERAOEREE, N AMREESEFRM,P(AU B) = P(A) +
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P(B) — P(AB) < P(A) + P(B), #&%i (A) Af3r. P(A— B) = P(A) — P(AB) = P(A) —

P(B) ,BRIER TN (B). TiP(A|B) = PP((A;;) < gggi,mwm RS, BT T (C), Al

B ST AL AT BER BLST, 30 AB = (&, P(A) >0, P(B) >0, P(AB) = 0 << P(A)P(B); iRk A C
B, P(AB) = P(A) = P(A)P(B).

491 EREEI NS

[5#1 PB|A = PP((Af)) — 1,80 P(AB) = P(A). il

P(A—B) = P(A) — P(AB) = 0.

P(A) + P(B)

[5r#71 P(AB) = Bl 2P(AB) = P(A) + P(B),

Wwit4A P(AB) > P(A) + P(B) — P(AB) = P(A U B). &% P(AB) < P(A U B).
LA P(AB) = P(A U B), s P(AB) = P(A) = P(B) = P(A U B).
P(A—B) = P(A) — P(AB) = 0. &Nk (D).

B4

[£%] B
(S HBRA AR AR S 44
wl — “IE,IE”sz j— “IE’}i”vwg — “}i’IE”’w4 — “}j—z’}i”’

B A = “wr 010”3 B = “wy vws” sC = “wy s viwy” s P(A) = P(B) = 2 =~ P(0) = 3

42 T
B A 5B~ ,BC C,lt B,C Az, %I (A) AL
Y BC = B,ABC = AB,P(ABC) = P(AB) = P(A)P(B) = P(A)P(BC),Hl A 5BC

S, BEI(B) IEHA.

i PCABC) — P(A)P(B) = i —~ P(B)P(AC) =

3 %,P(ABC) - % £ P(C)P(AB) —

- ,ﬁﬁlﬁlﬁ(C)(D) ANIEH.

ey [EXR] C
< _ —. P(AB) _ P(BA)
[#44) BEXPA|B) =PB|A), B~ P

Ll P(A) +P(B) = 1. 3% (A)(B) 2 A5 B M~ FEESM, FIARREE. BT FR¥E” &
B (C) IEH, Bk (C).
P(BA) _ P(AB)

5z +,P(B = B), = = = B) =1— ’ 3
#H5z F,P(B| A = P(A| B) BA) PE) Bl P(A) = P(B) = 1— P(B), LA
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P(A) +P(B) = 1.
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BET (D) RAb AL, X ZFE K P(A|B) = P(A|B) =1—P(A| BY®P(A | B) — % )]

P(AB) _ 1 1 + _ %\ o
Py~ 7 PAB) = S P(B), it P(A | B) = P(B | A) R4,

[(£x] C

[5#1 A,B,CEFFM, REWE P(ABC) = P(A)P(B)P(C) 3t A,B,CHE 7.
B A— B CHlisr, Bi% P(ABC) = P(AB)P(O). X} A, B, Fibl A, B ~7 , P(AB) =
P(AYP(B). it L P(ABC) = P(A)P(B)P(C). X A,B,CH Bkt , 04 A.B,C W 7 , ff
A AB,CHEI , WA A,B,C HHE BT, N % (C).

el [Ex] B
_ P[(A, UA)B] P(ABU A,B)
[4#] PL(A, UA,) | B]= e = BB i}
P(A,B) , P(A,B)

P(A, | B)+P(A, | B) = 4

P(B) P(B)
8 P(A, U A, | B) =P(A, | B)+P(A, | B),#t%& P(A,BU A,B) = P(A,B) + P(A,B).

BRI (B).
FENEERES
A4

[%%]1 D
471 i B S B350 I #3750 (D) , 3052 |, ph S 4
X~f(x)={1’ I<x<1, 4 B

0, Hfb, T ]

1 T 1 Y 1 1 3 1

F)?L‘JP(A)zP{Ong?:Jf(x)dac:?, ol

2 4’
KBS P(AB) = P(A)P(B),B) A 5 B tHHE 37,

[£X] C

(53471 T F(o) 2 BRERI A G s B, BT LA (A (B) RARSL. B f(2) 248 R %, Bt

—x +oo x Sl
7§F(—x)=£ f(t)dtZJ f(t)dt,F(x)—}—F(—J:)IL f(t)dt—%—J F@de =1, O. M

P(AB) =P{~}<X<i}=f

T +
- z

- ;
2F(x) — F(— ) =2j f(t)dt—J f(t)dzzz—sj F(Odt # 1, TD) R

®
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499 I C-EI RS
(5#] BT Fl) BRAESRE.H Fa) = limF(2) = liml = 1.
Pt AR 6 (B).

Fx) A—EEELSE . TUY 2 <<abf,F(x) = 0 REEHEH Fa) = 0. (A) RIEH.
B F(a) — P(X<a) = P{X<a)+P{X =a) = %+P{X — a). H(C) RIEH.

P(X>a) = % Bl P(X < a) = % F(C) , k(D) 7R E .

[(5%] C
[5#H]) B F() Ao HEBMTEELGN:
OF(x) BERE; @ EEILF(I) =0, lim F(z) = 1;QF(x) %4k

z-rfoo

(A)F(ax) Ba<0B,D,Q,Q #HAWE 8 Flax) 250 K.
(B)YF(x? + 1) R R &M lim F(x) = 0, N4> R EL.

x—>—00

(OF =1 &% ©,Q,Q B, 2401 R AL
(DF(] = |) A EEMH lim F(z) = 0, 4170 RER.

Sl [EX] B

(4471 RS £ AR E R ALY Of(x) > o,@j " f@de = 1.
(A) f(22) R EMER 5 R AL. lﬂji:f@x)dx — %Jj:f(Z:c)d(Zx) — % £1.
(B) £(2 — z) BMERMEE R B f(2— ) =>0,H
ff(z — dx =—f°f(2 Cd(2— 1) = Jj:f(t)dt 1
+ +

X (D) g | @de Fi] Gt de AR L,

1

—, 2
i f@:{z 0<T<° mmxmmmmm.

0, HAth

1 1 .
@ﬁ(z):{? O<x<2%uf<x2>:{7’ V2 < <ﬁ,

0, it 0, oA
8RR SR K
502 EEES NE Mx)

[494) HEBE P{X >k = P{X<<k},P{X=F =0.
N P{X >k +P{X<<k}+P{X=Fk}=1,7h kN ffi
1

[ |
P{X <k} =+, 2 -1 |01 2 3x

B ﬁ Fx)dr = %

®
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F 95 T B JLAT R U E B T (O). IS8 | fCaode — 3k
S E BT B A TR K O L R — B,

SR} [Ex]1 C

(5471 P{A2<X<O}=711—5FHP{1<X<3}=%,)”JJ

_ 1 -2 0 1 3

_1_1
41

0<PO<X<l<1-+

P{1<X<3}:%

M BB PO<X<1) =1 —#H P(—1<X<0) =1,

0<PlO<X<1) <+
Ell{a T RO,
b=3
e [Ex]) C

[5#7) I8 — X W R BB R EE A58 Fo (o) # (). 1
Fi(x) =P{— X<z} =P{X>—2x} =1—P{X<—x)}
=1—-PX<—zx}=1—F(—2x)
fitx) =Fi(x) =[1—F(—2] = f(—2)
BB RO,

=
o

Bl [£X] B
[4#7) Egﬂx) = 1,FFLA Liir:c(aﬁ—be_l) =a=1.F(x) HELAHEYEZE X WO

B F(x) S F(x) fEx =03#%%,HlimF(z) =0,la+b=0,b =—1.

x>0

[£R] A

[4#]) 'Y =2X+3.0YHWIHERFy () A

Fy(x) = P{Y< a2} = P2X+3<a) = P{Xéj%g-}:J_if(x)dx
Y = 2X + 3 W REE |
re = o =[] = s (52 3 - ()

BRNECA).

©
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B &

S [£x]1 B
(5471 AAERLERL Y PIX =k =181 = > Fe? =Ce? > 5 =Cec,

B C= e REAEITAR & = > &, — oo <z <+ oo,

2’£§ﬂ&ﬂi¢[ﬁlﬁ‘m*ﬁﬁ¥ﬁ P{X = k} = _'e_A’k = 091929"'

EIU%'L‘H‘:J"{A =1 Hﬂ"ﬁjt;ﬁ P{X: k} - ie_lok - Ov1927"‘,E|] C= e,J‘i(B).

k!
E=1 D

(5471 EEJ F(2)de = aJ fl(x)dx—l—bj £ dr = ad-b— 1, FINA BT L
XANER, B RiF# g F>O) = § 1 28 IE B L IO

0

GFFO = [ fode=af fi@drts] fide

_a _a_ 1
) +0 5 g
E?ua=%,IEﬁﬁiiIﬁ%7(D).

SIE) [EX]1 C
(ﬁ*ﬁ) X‘]g/\(_ ’xl) (1]912) (xza.rg) (13 ’.1'4) (1349'{“00) E’J*%$ jﬂm m
38 24 7

100100 100" BM 0. 07,0. 24,,0. 38,0. 24,0. 07.

P X<z} =1—P{X>x,}) =1—0.07=0.93 = &(1.5).

i X ~ N(15,4) S —=12 _ N0, D).

_ X—15 _x,—15)  _(xy—15
x-S 22 ] (st

15

= 1.5,/ x, = 18. X
P{IX<x} =1—P{X>x3}) =1—0.24—0.07 = 0.69 = $(0.5)

P(X<x) :P{X—15<13—15}:¢(x3—15)

v Ly T
P ==

2 2 2

s — 15 _o. 5,8 x5 = 16.

2
EE;@*;J\"& X I—ﬁ Xy 9 X2 5 X3 %B;é:F 15 Xﬂtf/’ﬁ
i LA

x; = 15— (xy —15) = 12,2, = 15— (23 — 15) = 14,

®
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EXTLES VETEd

A A

IR [Z£X]1 D
[4#) i2Y = max(X:,X,) BN Fy (o)  BMBEER fr(x), 0
Fy(z) = P{Y <z} = P{max(X,,X,) <z} = P{X, <z, X, < z}
- P{Xl <I}P{Xz <I} = Fl(I)FZ(I)
fr(x) = Fy(x) = [Fi()F,(2)]) = fi(x)F,(z) + f,(x)F,(x)
BERED).

[£%] D
(54  RARHEIER 576 040 i R ECR &() , M
Flz,y)) = P{ X<z, Y<y}) = P{X<z, X< »}
= P{X < min(z,y)} = ®&(minl(x,y))

FFLL, F(a,b) = &(mina,b)) = %,ED min(a,b) = O.

¥y [Zx1 D
(541 BRBATATLUE 5 A BT i BELAE B B0 70 A R 1 <€ IE B PR T, X A
A REHE. FATH AT AR I8 £ A0 9 — Lo R A 1

ME X ~ EQ) M EX = -i.
2 1
E(X+Y) = EX +EY = = # -,

E(X—Y) =EX—EY:O¢%,

FRLACA) A3, (B) A4 X,Y M7 B, max(X,Y) #4756 R BCH
(1—e™)?, >0

0, <0’
l—e™, >0

0, x<o,ﬁ)fU\ﬁ3’¥(D).

F(x) = {

BARET EQV WAHERF (2) = {

= F,min(X,Y) B4Fi K%K
P{min(X,Y) <z} =1— P{min(X,Y) > x}
=1—P{X>x,Y >z} =1—P{X>x}P{Y >z}
1l—e®™, >0
= — —_— [ N
1—[1—F(x)] { 0, =<0
Bl min(X,Y) ~ E(2}).

G STRET LR AR A,

)R [&X]1 B
[5#) BB B BRI R 476, AR BEIAH X =Y, BT AR BEE (A).

@ . 188 -
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HELEPIX=Y})=P(X=Y=1}+P{X=Y =0}
=P{X=1,Y=1}+P{X =0,Y =0}
= P{X =1}P{Y =1} + P{X = 0} P{Y = 0}
11,11 _ 1

B R I R RS
G (5% C
(541 HERA P(X, + X, # 0} = 0,7 x|
P{X,+X, #0) = P{X, =— 1,X, =— 1} + x|t o 1
P{X, =—1,X,=0}+P{X, =0,X, =— 1} + 1 1
P{X, =0,X, =1} +P{X, = 1,X, = 0} + T N
P{X, =1,X, = 1}, ol o X o | L
BT LA 55 2% o B 45 1 AR S 0 2 T 4 B TSR A3 2 2
(X0, X)) WERA SR, IFER T o | L
P{X,=X,} = P{X, =—1,X, =—1}+ P{X, = 4 4
1 1 1
0.X, = 0) + P{X; = 1.X; = 1) = T ##(C). T 7 1
(E%] B
(541 P{MH—O} P{X;_Y:—l — P(X+Y =—2)
=P(X=—1Y=—1}) = P{X = 1}P{Y =— 1)
~ 1,1 _1
2 2 4
P{Mﬂ_l} PIX4+Y =0} =P(X=1,Y =— 1) + P{X =— 1,Y = 1}
= P(X =1}P{Y =— 1} + P{X =— 1}P{Y = 1)
1 1 1 1 1
2 Tt T T
p{—X+Y+1_2} PX+Y=2)=P(X=1Y=1} = P(X=1)P(Y=1) = .

ﬁﬁuX+Y+1ﬂ&MMﬁ B(Z,%).

AXETE (A, (C), (D) A, BT AR IR Z 3053 Fi .

X+Y+2\ 2
1l 1 1>
2

1 1 1 1> 1 1
4 P’z; 4 PJI_

Q] [&X1 D

(5 #7)  CABRE I, 20 5001 TE AR B 30 P BE LS B 40 A, AR =X + Y ~ N(0,2),
X =Y ~ N(0,2) BT LAIEI (A (B) #A AL 75 W (A) BaL U (B) b S (5L E L, P{X +

Y>>0} = P{(X—Y>0) — %).
. 189 - @
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mxtF @O, H
P{min(X,Y) >0} = P{X>=0,Y >0} = P{X>=0}P{Y >0}
1, 1_1
2 2 4’
it LA IE B £ W2 (D).
ETF O, MR
P{max(X,Y) >0} = 1— P{max(X,Y) <0} =1—P{X<0,Y <0}
1 1 3 1
=1—P{X <0} P{Y <0} :1_?’7217—‘1.
0 1 —11
(FE] WRKERATEN X~ |1 3 | Y~ | 3 1| JRAEHEIRM;AIR
4 4 4 4

fITRLF — AR =R A, BIH (XL YD) W43 B BRUE R X MR Y Z = g(XLY) Byo i, itk
T {8 AT B A IE B I KRR XY ST, BRI (X, YD) B 43 A1 B pR MR 23 A

b 3 3 9 3
b 16 16 16 16
X,Y) 0, —1 0,1 a,—21n 1,
X+Y —1 1 0 2
X—-Y 1 =1 2 0
max(X,Y) 0 1 1 1
min(X,Y) =1 0 — 1

Etalktﬁf%up{x+y>o}:1—3,P{X—Y>o}=§,P{max<x,m>o> —1,P{min(X,
Y) >0} = +—=—— EHE D).

MEHCHEMLE N XY B . X MRLHAHNPIX=—1}) = P{(X =1} =
Y ~ N,1D, BAEHBEREMHA?7CEZRAD).

[£R] A

Cov(X Y) 1 1
[547] — EX —Ey = L.px —py =+
¢~ /DX VDY 2 I
FRLL 1 = Qile’IY),En Cov(X,Y) = Z’@ Cov(X,Y) = E(XY) — EX « EY,
9
1 _ 1.1
T EXY) — 1

BRBLECXY) = Lo XY WHLH R 0 il L.
Hil, P{XY = 1} —%E[] PIX=1,Y=1})= =

PIX=0,Y =1} =P(Y=1) —P(X=1.Y =1} = 4+ —

1
7 2
. 190 -
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[(EX] C

(5471 HER A XY ~ ( ’ !

I-P(X=1Y=1) P{X=1,Y:1})’Fﬁu

E(XY) = P{X=1,Y=1) = %

PIX+Y<1})=1-P{X+Y>1}=1-P{X=1Y=1) = 1—% - %
EE(O).

[#%] D

[5#7] P{X<2Y)=P{X=0}+P{(X=1,Y=1}
_2 - — =241 1 _7
= STTPIX=DPY =1 =S+ X5 =g

VAR [ZX] C
[9#]) F;(2) = P{Z<z})=P{min(X,Y) <z} =1—P{min(X,Y) > z)
=1—P{X>z,Y >z} =1—P{X>x}P{Y > x}
=1-[1—-P{X<z}][1-P{Y<z}]
=1—[1—-—FW@][1—F]
=1—[1—F)].
BRNIE(O).

[EE]Y AJUUBRIF(AF () £ Z = max(X,Y) W47 R,
(BYF () F(y) 2 (X, Y) 534 R E (D) [1 — F () J[1 = F(y) ] AR 431 ek 4, B
BRI R R S

521 [ZEX])] C
[4#%#) P{min(X,Y) >1} =P{X>1,Y>1} = P{X>1}P{Y > 1)

= eh e @ (D g 2GHD

EFY ARAAR: X ~EQ) B P{X >t} = e > 0).

B4

[£X] A

(53871 R Fz () £ 2 = a HRIW LB Fz (@) — Fz(a—0) > 0, 8H P(Z =a)} =
Fz(a) —Fz(a—0) > 0.
B2 RA XA M EELE o
P{X+Y=a} =P{X+Y=a,Y=1}+P{X+Y =a,Y =—1}
=P{X=a—1,Y=1}+P{X=a+1,Y =—1}
=P{(X=a—1}P{Y=1+P(X=a+1}P{Y =— 1}
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= l[P{X =a—1}+P{X= a—f;l}] = %(O—I—O) =0
FIU X +Y = Z 57 B F 2 (=) LR R (A).
\[ﬁii) Zliﬂ'ﬂfﬂl_fﬂiﬁﬁﬁtﬂ Fy(2) ﬂéﬁﬁi F,(2) %ﬁ%‘—’i@ﬁ

YAl [EX]1 C
[45#])] EFHFA=(X<z},B={Y<<y}, 0
P{X>z, Y >y} =P(AB)=1—P(A U B) =1—P(A) — P(B)+ P(AB)
=1-P X<z} —PY<y} +t PIX<x, Y <y}
=1—Fx(x) — Fy(y) + F(z,y).

524 IRCIII
(441 PIX =) = DPIX =Y =4 — SPIX = kY = &)

k=1

oo

= ZP{X = k}P{Y = k} — 2p2q2(k71)

k=1

_ zoo Vel g2 1 _ P’
=P 2@ = N § R y g

a~
Il
-

yay [EX]1 C
(4541 BR.BOFHFEXPIX+YD = 5 Eﬁ%# HUWHFEAE X +Y #1h. i

B X5 Y MSiH X+Y ~ NCu, 1D, BT LA IE A5 AR ME 3R % B X AR A PAX+Y <20} = 7

5 20 = 1.u = — JEHCO),

[£R] A

JleE_ 141 8
(ﬁ*ﬁl (X9Y) ’\"f(l'yy) = 2 Zne
1 2 1 2
() = z, (y) = ez9f(9): (x)f(y)
fx(x me fry W x,y) = fx y
:f(x,y) fx(l')fy(y) _
frx(x | 9) = 22 () fx(x)

B8R fy(y) >0. BRRIECA.

[%%] B

(44 Fk 1 BTEREHMHREDZIT HBG S AGERER . H I (A

c 102 -



 mRieSHEGH .

AL s B (A AR, AT AHE R (C) (D) R — 78 BLAL » BT LA #5 (B).
7k 2 WA LIZEBILE DL, a0

Y \'%4
0 1 0 1
X U
B I
1 1 1 1
1 1 1 1
2 2 2 2

X—i—Yl

U—f—V‘ 1 X—YI 0 Uu—v |—1
P

0o 2 1
1 17 1 1 -
P '—2—? 1 P ‘ 1 P 5T 2

[£%] D

(5] BARXE—ETEMEHEE, 7FZ 8 E A fE
FEIEBEIN. BRI (X,Y) BIMER % R4

e {% <<l —1<y<1,
x,y) =

0, HAth.
FEI(C) (D) 5 Fit&E, H P{min(X,Y) >0} = P{X>0,

1 1
Y>o0) = ﬂfu,y)dxdy — J de %dy — %,iﬁ%(D).
0 0
220

y=0

¥ P{max(X,Y) >0} =1—P{max(X,Y) <0} =1—P{X <0,Y <0}

. [° 1, . 1 _3
=1 lexf_lzdy—l =1

P{X+Y >0} = ﬂ f(x,y)dxdy

x+y=0

1,1 21
—deL 4dy_ZL<1+x>dx— S -1
P{X—Y >0} = H FCxyy)dzdy
—y=0
Voo 10 2 1
J—] x . 4dy 1 7l(x+1)dx 1 5

B LABETR (A) (B) (C) # A IE#.
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2
Ay

0Y<o}:1

Lk D)giEﬁﬁ,ﬁ?ﬂE;i J\WFE%.

529 BREED BN

(4471 X ~ B 1) X MREAMERX — 05 X = 14§ X = 0B X — | BRE &
B B ARE
P{X+Y<%}:P{X=O}P{X+Y<%IX:O}+P{X=1}P{X+Y<%|X=

1

1 1
— < = — —
= ZP{Y 3 | X O—+—2P{1+Y<3 | X 1}
1 1 1 2 1 1 1 1
= — < = = — 2\ = = = i —
ZP{Y\3}+ P{Y< 3} X3 Ty X0=1

(5% B

(4 B(X,,X,) MamEEBh Fi(x,2,),(Y,Y,) E"Jﬁ’ﬁ'ﬁl&_ﬁﬁﬂﬂ Fo(y1532).
Fz(yl’yz)*P{Yx y1:Y < yz}—P{le Yis ngyz}

P{X <%9X2 <3y2} = 1(%,33/2)

Fﬁl«){fz(ynyz)Z% ( ’Syz).

LAl [ZX] B
[5#) (X,Y) RN —HEXRSAHAMX+Y,X—Y) RN 4 EE 570 . A3 %

S X+Y X — Yﬁﬁﬁiﬁmmiﬁ,uﬁ%ﬁ.
E(X+Y)=EX+EY=0+0=0,
D(X+Y) = DX + DY +2Cov(X,Y) = ¢* +4* + 20 VDX VDY = 25" (1 +p).



MERie SR .

E(X—Y)=EX—EY=0—0=0.

D(X —Y) = DX + DY — 2Cov(X,Y) = ¢’ +o* — 2p VDX v/DY = 25°(1 — p).

il (X+Y) ~ N0,26*(1+p)), (X —Y) ~ N(0,25*(1 —p))

X+Y5X—Y RFE4SHA.

Cov(X+Y,X—Y) = Cov(X,X) — Cov(X,Y) + Cov(Y,X) — Cov(Y,Y)

= ¢* — Cov(X,Y) 4+ Cov(X,Y) —¢* =0

WMX+YEX—YWHERENOOL.(X+Y.X—Y) RN _HESHH.FTUX+YEX—Y
iR

[iEiE] (X,Y)EﬁM:?EIE?&é}?E’ﬂU(aX—i—bY,cX+dY)%’;Z Z’;ﬁow,ﬂz}i&}y&:

YIRS A% A aX +bY 5 X +dY W51 R IE 2.
(X,Y) R _ZEES Al . X 5 Y EMT %M T Cov(X,Y) = 0.

BV EBNB ST

A4

[£%] D

[4#] E[X(X+Y—2)]=EX*+XY—2X) = E(X*) +E(XY) —E2X)
= DX+ (EX)*4+EX +EY—2EX =3+4+4+2—4 =05,

CEE1 B
+oo
(A1 M B RIH B 2f (r+adde = 0.
S x+ta=1,
too too too Foo
| Tararod= [T a-orwa=["ywa—d  roa

=FEX)—a=0

B E(X) = a.

534 IEGES RS
(41 ECO = [ 2f (de = 2,4 0= £l

oo . +oo too
f 2f (2)dx =J 20f (20)d(2) — 4J of (20dt = 2,

oo 1
Bp f of Qx)dx = 4.

SRRl [EX] A

[4#) D(X*) = E(X*) — (EX*)?.
+o0 oo oo

EX? = J 2t f(x)dx = 2J+ % . %e""“dx = J+ xfe*dx = 21,
—oo 0

0
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ltx%!&ﬁﬂ:tn%eozﬁ CWES (ERE)

oo +o0 oo
EX“ZJ x‘*f(x)deZJ x“-%ef‘r'dx:J xte " dx = 41,
—oo 0 0
D(X?) = 41— (21)* = 24 —4 = 20.
oo
0.

GRE] A (o BRI MR, TR, BEAR | e dr—nl.

[(5%]1 B

(5] HEVREY 5Z WHXRECr REIEFET. BT

Cov(Y,Z) = Cov(Y,aX +b) = aCov(X,Y),DZ = D(aX +b) = a*DX,

_ Cov(Y,2) _ _aCov(X,Y)
VDY vDZ /DY va’DX

[%£%] D

(4] HEAESGEIITEHEEFRED, 2% DX = DY, #&
_ Cov(X,Y) _ Cov(X,Y) _
/DX /DY Cov(X,X)
Bl Cov(X,Y) = Cov(X,X), ffLh Cov(X,X —Y) = Cov(X,X) — Cov(X,Y) = 0, Rl
Cov(X—Y,X) = 0,%&# D).
HARTHAER , XREFNRY DX = DY H4H
CoviX+Y.,.X—Y) = Cov(X,X) —Cov(X,Y) +Cov(Y,X) — Cov(Y,Y)
= DX —DY =0,
HEIF(C) WML, ANFEHEH 0 = 1. I (A (B) "I #EH
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