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1. (15©) ©O�ãn�¯�Ún�lÑ�ÅCþÕá5�½Â, ¿éü�¯�½�

ÅCþ�Õá�ØÕá�/�Þ�~(�~é¯�§,�~é�ÅCþ).

2. (15©) 4�ù¥!8�7¥Ú5�É¥�Åü�3�^��þ§£�µ

(a) ¦c5�¥´7Ú�VÇ¶(b) ¦c5�¥¥vk7¥�VÇ¶(c) ¦��n�¥

�ôÚØ�Ó�VÇ¶(d)¦¤kù¥{�3�å�VÇ¶(e) ¦c5�¥Ø�´7

Ú�VÇ.

3. (10©) é0 < q < 1§�(X,Y )kéÜ©Ù¼ê

F (x, y) =



0, x < 0½ y < 0;

qx, 0 ≤ x < 1, 0 ≤ y < 1;

x, 0 ≤ x < 1, y ≥ 1;

q, x ≥ 1, 0 ≤ y < 1;

1, x ≥ 1, y ≥ 1,

©O¦X�Y�©Ù¼ê. Á¯XÚY´ÄÕáº(X,Y )´éÜëY.§éÜlÑ.§

�´Q�ëY��lÑ?

4. (10©) �4�þ!�f§¦o:ê�10�VÇ.

5. (20©) �ÅCþX1, . . . , Xn�pÕá, �þÑl�Ó�©ÙµP (Xi = 1) = p,

P (Xi = −1) = 1− p. PSn =
∑n
i=1Xi.

(1) ¦þ�E(Sn)����cov(Sm, Sn), ùpm ≤ n;
(2) �m < n�§¦�½Sm = aeSn�^�©Ù�fSn|Sm

9^�Ï"E(Sn|Sm).

6. (15©) `¯ü�f¥�C��x¥Ú��ç¥§lü�¥��Ñ�¥����

\,��¥§XdeZg. ±XnL«1ng���`�¥x¥ê.

(1) y²é¤knkvar(Xn) ≤ 1.

(2) eP

pn = P (Xn = 2), qn = P (Xn = 1), rn = P (Xn = 0),

Á�Ñpn+1, qn+1, rn+1�pn, qn, rn�'Xª§¦Ñpn+1, qn+1, rn+1�L�ª§¿?Ø

�n→∞ ���/.

7. (15©) 3�g�kü�ÿÀ<�ÀÞ¥, A�αÜÀ¦, B�βÜÀ¦, �α ≥ β.
(1) ¦O¦L§¥Ñyü<¦ê���VÇ;

(2) ÁyO¦L§¥AlØá�uB�VÇ�α−β+1
α+1 .
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