SOOFEF  -I7O0FF 11 1K)

R 1 DEE

« RFEEE, I 708l - ~ 27 affil¥ M 1-2, @772 2 A0 32 7 aft
HEM20ETHH 5,

S | 1B

L. a(s—;) =|{j € N\ {i}:s; =a}|
B(s—i) =9 — afs_;)
2. FED s 12DV,

wi(a,s_;) = — (12 + 1.8(s_;)) + 1.8) = —13.8 — 1.8a(s_;)
wi(B,s-i) = — (124 1.8(9 — a(s_;)) + 1.8) = =30 + 1.8a(s_;)

3. >y ¥ a gy st FLUN 2z THEE O & 7R %,
a(s*) =5
ZIZTals) X alss) Z a(s)=|{jeN:s;=a} ARkl 7B

4. NANRRZ@BN— Lo v T 5,

F v algfi s BLLROWIN D Zii7 THIGOM & &2 5,
a(s*) =1,8(s") = 1,v(s*) = 8.

a(s*) =1,8(s*) = 0,v(s*) =9,

a(s”) = 0,5(s") = 1,9(s") = 9

5. PNA R &K o THENT BT 2 B ER M S 5,




[i]/e 2

HEER HEANRYo—RWEETETLVOMEEZHMEL, FEZECEZEARZA Ny 7 0OE
fbt. MERDOZ, F-FHOE - HEBE D DL RINICE D & 5 22 (b%
H2bThEETUICDEDOWTHNTELZ0Z2M D,

[ RE Ef#
(1)

ski™® + (1 — 8) k
(I+9)(1+mn)

kt+1 =

(2)

1/a
k= i
(n+g+ng+5)

1
(1+9)(1

Gt:

0 {sk;*—(n+g+ng+0)}

(4) FIADERR b 705 kg > k* DR, ERIT~ A F R, 313578
1A 472D OEAR by Z3KEZBECTED LTWE, 20U
FEVRERIZEIM L., BEERHIREANZET 2 &, lRRZEn
L7 %,

s=1—«

(6) RI&RPEINT 2 &y k3BT 2, =/, s> 1-a DR, 22 <0
Yizh, FFERIEMT 2 L 13T 5.

(7) HAKFICE D K WBP T2 . $IRKFE 1 B4z 0BEAR
by 23T B, MOEEP T X — RICELIFENDT, ZD
BOWERIIT 72D, JTOEFIREDOKEZM I TERIE
BXhTW, BROEBRICHEVERERZRD LTnE, EHIkE
WCEIET 2 L RERIIER RS,




FEMFR/MEC EDHEDER (#ZFHE )

fEREES 1

HEEX
AR IEEIHAD 1> T L —> 3 > MRDOMB(ICDUVT, BEEBRREBGRORNSZHU S
B3 ET. BARERORBRNLRFEHZRSHE.

FREDIRA > b

01946 £ 2 AOEMBSIEE FESHEHE - FAUIE). @1946 F 12 BORMERE
=fERIEEDORIaE 1947 FHSERIDEEI>TL (HRBRITICLDEEESIRD
). @ 1948 FICHIT DL ERE —FERERDMTL. @1948 £ 12 A(CI5
DSNTRBRRENREINS 1949 F 2 ARKBHUERYZICLD RY S - SANAE
FBHELUTVWBE S SR - MRMEICHS T DRMEEEROEMR. O~@DANSTZTED
BROEMAICEHEAL DD, RRINECFER LGB TETINNRA > hERD,

EREES 2

HREE

PEFRERL(CBITDIRECEE CTEANREIE CTHDMFYREEEMR(CDNT, Mo
FEE(CH T DEEEM EDEVIFHZRIV, FEFERERCEIT IEANIEREZ
B, TENICKDT. RERICHITDEZB(CTRRAFMEBENN DD EZIREET
Do

FREDIRA > I~

OFRIEN (C K DIHIEMIRDFEBACIAFE D . QBARINEZE (CHEA LDV R Y (THEA L
TWWD 2l &. @TCTIHINUERFRNTEN S —EFMED TIHDEZA E DI
D, @t FEREELEEFHENSERINDIEATEHREIIESNIZ LN
SRIEMY (CERBASNTULD C ENFHEDIRA > b &R B,




AEHNSRUG/IET EDHBEDORER (FFFIBR)

mEES : (1] (1)

HERN : BRICHh AT DIERNQRIE S, RFROIBHRZEY)(CFHRAED (AL
DEENZB DB TH D,
BREDORA >

o MRNSEFHERREDHR IS HOMRIEZ i D,
o ERIERDBLNSBARDOHBIRFDRRZERT D,

MEES : [1] (2)

HEEN : BADMBRF ZH < DFRECDNT, MIBICHA T DEERIRAEKCE
EOETEREEMAI DENZRSHBTH D,

BEOMRA>
o HUFEFEREOREN, BHFEREIRANMNISZIFECDVTERT S,
o BIFERRSDOREN, BFOFHOIREEICRIEITHECDVNTERT B,

EREE= f13::=
[2] <1>(1) E RN —E/E (CEHE UTATIMBEDESTH GNP T
» 0D, ERT—EHE (CEHE=NTEAIMBEDSETH
GDP T3,

BREES : [2] <1>(2)




HEEN | ERBEOHEZ R DEZREL LT GDP MEDHRICDWNT, GDP [ChA
ILERNMERCE L DTHRERH I DENZHIRETH D,

FREDIRA > I~
o BEDIO—/VUULIRE, GDP NEREND LD (CR>IEHERCHND,
o LEDIABKIU GNP & GDP DREZHEF R, BAF°1EEN GDP (EEHT S
ZEDHIRIEDVWCEmz R T D,

BIEEES : [2] <1>(3)

HESN  @FENENTESNTNDIERICDNT, SENEICHA T DERIIIE
RICBLEDEHEMm BRI DENZH S THD.

REONRA> S
o THEMNEDOANBICDULTEHHAT S,
o RBRERDIEZFEHSDWROBIERER, RinxRHEIT D,

BB S IEf%
(2] <2>(1) CIF {li% (3 & S AHIAR (SRR CENX B = N X T2l T

»3. FOB & (XEY ZfintEdr» I X TDIR MEZ
BRBLIZBEDTHD, MiEHROIR N THDIERER &
X E T ZFE0,

RIEEES : [2] <2>(2)

HESN : BREECR(CEAIIERNMIBR(CELDE, MABHMNEIZSINRICD
WCERR BRI SRENZR S TH D,

BREDORA >
o MABIMNEERSX DA ERNFIEHHICHND.




o BABDMRICDNT, AVUw hEFTAUY RORAN SERZERT D,

EREE= IEf%
(2] <3>(1) TR DR EZ R T DTTHDMHIEEE, TERRR
HE, ANEEOFEA, RRIBITORERDE UFHKEER
EN'HD.

BIEEES : [2] <3>(2)

HEER  ERIAREIDIRIR EERECDNT, EREREICHA T DEEMNIRIERCE &
DFFm BRI DEENZH S5 THD.

BREDORA >
o MHASREGHE EDHSNE, EIRNRSFREINEORE(CHND.

SO

o WHREMEHMDRRNRLEZEFX, TRIRHIORBIC DN CEmTRERT D,




[#R51]

Solution 1. (a)
Fz(2) = P(Z < 2)

= P(min(X,Y) < 2)
=1— P(min(X,Y) > 2)
=1-P(X >z) and (Y > z))
=1—-P(X > 2)P(Y > 2)
=1-(1-Fx(2)(1—-Fy(2))
= Fx(2) + Fy (2) — Fx(2)Fy (2).

() W=22r5, w>0 2kl
Fy(w) = P(W <w) = P(—Vw < Z < Vw) = Fz(Vw) — Fz(—Vw).

(a) DR EMOFE &(—u) =1 — d(u) ZHVWS &

Fy(w) = [1— {1 - 8(vw)}’] - [1 - {8(V&)})] = 20(Vaw) 1,  w >0,

&

=<
Ko TH

28

1 1
o(vw) _ /2 =172,

fW(w)Z%Fw(w):2¢(\/@)~2ﬁ= - — w0,
Solution 2. (a) ¥3 F(X) 2itH T2, EHRLD
— * _ 1 - a, —x/B
E(X)—/O fo(:I:)d:I:—F(a)ﬁa/O % dx.

u=z/f B L z=Pu, de = fdu TH2Hh56

_ 1 > o —u o 5a+1 > o —u - F(Oé—l—l)_
E(X)_F(a)ﬁa/o (Bu)¥e BdU_F(a)BO‘/O u®e “du =0 I'(a) = apf.

(b) B(x) ZitHT 2, E&LD

l i Ool o 1 > a—-2_—z/8
E(X)_/o fo(m)dm_F(a)ﬁa/o % “e dzx.

FRC u=2/8 B L

b @) = /ooo“ w)* e fdu = rf@T_ﬁ /ooo ut e du = %F(&;)l) ~a-0p



TR LETOINFRICE a > 1 BRBETHS (x| 0 TOAFETM),

(c) Var() KD 2, £F

i . Ooi o 1 > a—3_—z/B
E(XQ) —/0 > fX(x)dx_F(a)Ba/o e dx.

u=z/f BT

LN B % esgug, - LT@=2) 1
o) =t | -

TZTINEREIZE a>2 BDRETH S, LIzsoT

Var(%) = E(%) N (E(%»Q " (a— 1)(2 ~2)82  (a —11)252 ~la- 1)2(1a —2)p%

ARGEME a>2 TH D,




[FHEREFEF]

M1, 1. (1) (HEEN) RN RECBWTHIAZEPNELTH 55124
UBHERE/NA T AT DWT, BARI 2 CRLfiR % EGRS 5,
(i ®f4/b)
« BT ERIZD mtﬂ%?xwﬁﬁémb<%%ﬁsfmé#o
(2) (HERK) EY R BEEEBIIRD SN B HEITDWT, BRI 4]
THfREZ RS B,
(fREDKRAL > b)

« BEMDREZIEL S S TET WS D,
x« EMEDIREZTELU K BHHTETWS D,
« [PERE] & WS EEZBEMIZDOWT B2 DIRE % IE U L #iw
TETWVWBD,
2. (IEfR) BERE T IV DR/ THEE T (S, /1) IF LA D H B % H/IME
THEELTHEOND,

N

Q(bo, bl) = Z(yz —bo — bll’z’)2

i=1

IIZOF S AU

N

00 (bo, b
0= Q(agl 1) |b0:30,b1:31 = Z 2(:% — 50 ﬁlxz = _22%%

N i=1
i=1
3. (IEfg) JCREEBAZLL(N)IE

N N

A%iexp(—A

A):HPX(%;A):H+
i=1 i v



Lo TRAHEENIIBDOEMA L b

N
o OLLY|  _¥le
o\ A=A A
- Zf\;l Li
=\ = N

2. 1. (EfE)
Yir = 0 + Bay + €5

Ft=1,. TIOWTRLADEIUTTEHS &, 6 =YL /T LT

T T T T
Zyit/T = Zai/T‘i‘Bint/T‘F Zeit/T
=1 =1 =1 =1

SUi=0o+ P+ &
RAIDANS ZDARZE L4 L, ép=€1— 2 LT
Uit = BTy + €t

b,
£ o5 ThrplE A F O HEE & B/MET 20 LTHEON S,

N T

Q) = > 3" (G — i)’



IUZ2FSUIENUN

Q)
0=

b=BrE
N

T
= ZZZ Yit — 5FE$zt (—Zir)

=1 t=1

kiﬁi%% BMEZE}%

i=1 t=1 i=1 t=1

va 1 ZtT 1 YitTit
Zi:l Et:l Li

:>5FE—

2. (IEfA)

Yit = 0 + Bxiy + €,

Yig—1 = 0 + BTip—1 + €41
ERDS FREIVT, Agr=er— 1 8T5L
Ayy = BAzy + ANeyy (t=2,...,T)
&> Thpp FA T O HIES 2 B/MET 502 LTHE LN,
N
_ ; >
D% E D, (1)L FAEOIEL S

QFD _ sz\il ZtT:2 Ay Az
— L 2
Zi:l Zt:Q szzt

3. (IEfi#) T=20%k %,

T

(Ayzt - bAwit)2
2

Yi1 + Yio Yl — VY2 1

e = = Ay,
yl yl 2 2 2 y2
: Ynt Y2 Y2 —ya 1



[FRRIZ T = —Azin/2. Tip = Axjn/2, &5 T

BFE _ sz\il Z?:l x‘it.y.it
Zij\il Z?:l 7,
_ Zi]il(iﬂhy%l + TioYi2)
ZZJL(%% + %22)
_ Zi]\il(A%‘szm + Az Ay;o)
N Z£1(A$z22 + Az,)
_ Zfil Az Ayin
Zi\il Az,

= Brp

KBFE:BFDfiﬁé:tﬁSE_\‘éMfZO ]





