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— /_ 3 fz, y)p(z, y) dzdy

R BRI, VECE BIE: ZERN 2022 FFE 58 /62



REDLAE B IES T 22

o i (X,Y) MKEHIEN p(z,y), HEIAGHEN px(x) A
py(y), W

EX):/+OO$prdx
E(Y) = /+Ooypy )dy
D00 = [ o= BOOPpx(o)d

+oo
mm=[ [y~ BOY)Ppy(y)dy

R BRFES. XIgitn. EAE HIE: ERK 2022 HF=24 59 /62



o iRl E R B A (3.1) A

/+OO/+00 (z, y)dxdy
mn—[f/; p(a: 1) dody

+oo +o0o
o0 = [ [ o= BOOPal v dody
o= [ [l Bt vy

B MR, Xgitn. EAE fifE: ZEHRN 2022 HF=24

60 /62



T 22

o X+ FRIE (E(X), E(Y)) SARELIAE (X, V) #39(E, FRad(E
E{[X = EX)|[Y— E(Y)I} b X, Y HbJ5 2%, e Cov(X, Y) 5
OXYo

o AHIE

Cov(X, ¥) = oxy
= [ [ B0l - Bl sy

o D(X), D(Y) WA ALK oxx, oyy.
o M X, Y MHHEMA K Cov(X,Y) =0,
o 75 Cov(X,Y) =0, W X, Y AR .
o PHSTWAAHH K AAHRA—E ML

B MRS, X, R HE: ZHRNK 2022 HF2 61/62



PR

o 3 K

oXy
VOXx\/Tyy
HX, Y IMRRE (BEORBEASET 0), iCfE pxy 8 p. BI
oXy

XY= VOIXX\VOYY
o MTILIEAI , BH p RFI4 BIHI X RH

B MRS, X, R HE: ZHRNK 2022 HF2 62 /62



REEESHEFE

o 3 XT n fERELINE € = (X1, Xo, ..., Xn), WERAFAEAR SRR
Bop(zr, 22,0y 20), BXPTAEE n 4ERK 71K

Dz{(xl,@,...,ajn):al<a:1<b1,a2<x2< bo, ...,
an<:vn<bn}

6 € D // / plzy, 22, ..., da:ldl‘g . dxy, (4.1)

mlj%g:(Xl,XQ,...,X) Eﬁﬁﬂﬂg; ?F%}T‘p(xlax%“'?a:n) ﬂ\jg
WL, SRR G T (RIARE AL -

R BRI, VECE BIE: ZERN 2022 FFE 63 /62



n 4 F 9010

o g3 FREEHLIIE & = (X1, Xo, ..., Xn) IR m ZEIEZSIMA (HUFR
€ & n 4EIEESEELIA ), AR EA AL

p(x1, 22y - ., Tp)
1 1 Tl
e — I(x— » _
(27T)3|2\§ exp{ Q(X 2 (x H)}
Hort x = (21,20, 20) T, = (1, pras - - ) REAEBEHLA B ELIR]
%a Y= (Uij)nxn 7\% n Mﬁﬁﬁﬁﬁﬁ@o
o it £ ~N(p,X).
o HYEIEAARER: A MSr A Xy, -, X ~ N0, 1), I n
Yenl W E B, 8 Y = BX + u, i ¥ = BBT.

B MRS, X, R HE: ZHRNK 2022 HF2 64 /62



o X & X1, Xo, ..., Xy i@ n NN RE, ARXMER
a; < bi(i: 1,2,...,17,), %iﬁi {a1 < Xi< bl}, {a2 < X9 < bz}, R
{an < Xn < bn} *HE?ETL, )I_\”J% X17X27 .. an %*Hﬁﬂﬁﬁ'ﬂo

o EM: & X1, Xo,..., X, WATREESE pi(21), p2(22), ...,
Pu(n), W X1, Xo, ..., Xy MHEIRST Y 5855 W 25522

p1(z1)p2(22) - . . pulzn)

e (X1, X, .., Xn) BUBRE ML

R BRI, VECE BIE: ZERN 2022 FFE 65 /62



YR (52)
IR

WX, Y JSEES A, SRE A LA oA R
P(X =k)=p(l—p)* k=0,1,2,---,
WIE, min(X,Y) fl X — Y EAFMA.

WEM: FATE SIS min(X,Y) 1 X - Y &FEHWBSMERS ] T min(X,Y), RAITH
Pmin(X,Y)=k)=P(X =k,Y >k)+ P(X > kY =k)+ P(X =k, Y = k)

st
P(X =kY >k)=P(X >kY =k) =p(l—p)*x (1-p)**"=p(1-p>**,

P(X =k Y =Fk)=p*(1—p)*
ES)lig
P(min(X,Y) = k) =2p(1 — p)** ™ + p*(1 = p)** = p(1 = p)*[p+2(1 — p)] = p(1 — p)* (2 - p)
Hx, TABTE X - Y WiagRs M5, P(X =Y = k) HPORE— MR AT LUERK k> 0.

P(X -Y =k) ZP =n, X =n+k)

_Zpl_ )n—i—k

_ (1—p)’“ ~ p(l—p)F
B 1 -(1-p%  2-p
. BATTEIE min(X,Y) f1 X — Y WA REL. AR BAYETRAN MRS k> 0,

Pmin(X,Y) = n, X—Y = k) = P(Y = n, X = n-+k) = p(1—p)"xp(1—p)™* = p(1—p)2(2—p)x 2= p)*

P min(X,Y) 1 X — Y EAHMA.
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