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KKK1 �ÅCþZÑl«m[0, 2π]þ�þ!©Ù"¦X = sin Z, Y = cos Z��'XêCorr(X,Y )§¿
�äX�Y�Õá5"

KKK2 �(X1, X2, . . . , Xr)Ñlõ�©ÙM(n, p1, p2, . . . , pr)£pi > 0, i = 1, . . . , r�p1 + · · ·+pr = 1¤"
¦Xi�Xj��'Xê§i, j = 1, . . . , r"

KKK3 �(X, Λ)�VÇ©Ù�µΛ�>�©Ù�Ý� 1
λ2 e

−β/λ§λ > 0§Ù¥β��~ê¶�½Λ =
λ�§XÑlÏ"�λ��ê©Ù"¦EX"

KKK4 �X, Y
i.i.d∼ Exp(λ)"¦

Z =

{
3X + 1, eX ≥ Y

6Y, eX < Y
.
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KKK5 ��éÅÓ	ï
��)·c7§|G�ª�µ�ÅÓü<¥k�<�­�m©|G§
�
,�<��­�Ê�|G"Pc7m©|G�m�X§Ê�|G�m�Y"�ùéÅÓ3	
ïc7���¹c��pÕá§ÑÑl�ê©ÙExp(λ)"

1. ¦XéY��5£8£=^X��g¼êéY����¦�Z%C¤¶

2. ¦YéX��5£8¶

3. ¦X�¼êéY����¦�Z%C"

KKK6 ��[x1n�I5f�kXn�<§X0 = 1"b�ù�[x¥z�I5¤
��f��ê´
ÕáÓ©Ù��ÅCþ§¦ lim

n→+∞
P (Xn = 0)"




