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2.��ÅCþX1, ..., Xn�pÕá§�Ñ´«m[0, θ]�þ!©Ù§½Âµ

Y = max{X1, ..., Xn}, Z = min{X1, ..., Xn}"
(1).¦(Y,Z)�éÜ©Ù¼êF (y, z)¶(2).¦YÚZ�êÆÏ"Ú��"

3.�(X,Y )�éÜ�Ý¼ê�p(x, y) =

{
1+xy

4 if (x, y) ∈ [−1, 1]2

0 if else
¯µ

(1).X�Y´ÄÕáº(2).X2�Y 2´ÄÕáº

4.�X!YÕá§ÑÑlþ!©ÙU(0, 1)"PU = min(X,Y ), V = max(X,Y )§

W = U/V"

(1).¦U!V�g�VÇ©Ù¼ê¶

(2).y²U!VÑl²¡«�{(u, v)|0 < u ≤ v < 1}þ�þ!©Ù¶
(3).¦WÚV�éÜVÇ�Ý¼ê§¿�äWÚV´ÄÕá§��Ñ)º"

5.�(X,Y )�éÜ�Ý¼ê�p(x, y) =

{
3x if 0 < x < 1, 0 < y < x

0 if else
Á

¦Z=X-Y��Ý¼ê"

6.����ÅCþ(X,Y )�éÜ�Ý¼ê�p(x, y) = 1
2{ϕ1(x, y)+ϕ2(x, y)}Ù

¥ϕ1, ϕ2©O�N(0, 0, 1, 1, 13 )ÚN(0, 0, 1, 1,− 1
3 )©Ù�VÇ�Ý¼ê"

(1).¦X!Y�>S�Ý¼ê¶

(2).¦XÚY��'Xê¶

(3).X!Y´Ä�pÕáº

7.��ÅCþX1�X2�pÕáÓ©Ù§Ù�Ý¼ê�p(x) =

{
2x if 0 < x < 1

0 if else

Á¦Z = max{X1, X2} −min{X1, X2}�©Ù"
8.��ÅCþXÚYÑ�U�ü��§ÁyµX�Y�Õá5�Ø�'5´

�d�"

9.��ÅCþX ∼ N(0, 1)§Y�±0.5�VÇ��±1§�b½X�Y�pÕ

á§-Z = X · Y§y²µ
(1).Z ∼ N(0, 1)¶

(2).X�ZQØ�'�ØÕá"£5µdK`²Ø�'5Ø%¹Õá5¤

10.��ÅCþX!YÕáÓλ = 1��ê©Ù§ÁyX + Y� X
X+Y�pÕ
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