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(1) f(h) =1+cos T +cos ™ (2) f(h) =1+ cos T — cos 71

1 if h =0, 1 if h =0,
(3) f(h) = 0.4 if h =+1, (4) f(h) = 0.6 if h =41,
0 otherwise. 0 otherwise

C(1) ERMAEFZ ~ N(0,1), iERZ EFRHAHB!? = (120712 t <L w22 2

AwEAGF T,

(b) FZ1,..., Z ke SR AN, D) FAMEZ, EHZ2 + -+ Z2 EFHHH( —
2072 t< i BphAEE AN FHHMH.

(c) %X = (X1,...,Xp) ~ N(p,X) BX FF4 . BiE(X — p)S 1 (X — p) RA 8 & A
AnhtyF 75 5.

X EHAGauss A EMEEX = (X7, X, X3)
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KE (X1X2X3),E (X?X3X3) #E ((X] —0?) (X3 —0?) (X3 —0?)). (#7F: A A4/
I 3K G4 Ty ik K )

L R(X1, Xo) RG24 Gauss MALVE S, HIRAN(0,1), 4

(X1,]X2]), X1 >0

(Y1,Ys) =
(X17_|X2|)7 Xl <0

JERY) A=Yo AR —2EGauss -7, 122 (Y7, Ys) RARA = LE A Gauss -7

. &{e;} AHID N(0,1),

¥ — €, if t is even
Tl (2, -1)/V2, iftis odd

a. BiE{X;} ~ WN(0,1), {2 2iid (0,1) & @5 5 7).
b. KnHiBHAed I EHMEE (X | X, ..., Xy), FHHE—T,



6. i%{e;} HIID N(0,0?%), BB F X (t)d AT 2 L
Xe=Xi-12+e, t21, Xo=X1=---=X_11=0
stt,s € Ny, K(Xy, X,) 9 BEE 2.

7. X =%Gauss S FMEEX = (X1, Xo, X3), ¥H1EH0, WFHEER
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YX=121
21
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FIX EADEEATARMEANRNE? R A, Kb &k keskr X,
8. &{Z;} HIID (0,0%) %% & 7,
X, =2, 4+60Z,_,, t=1,2,...,

REME FaHEE LB A E exp (A\Z) = m(N).
) KEAE Z RS FEF B HE exp (D1 \iXi).
b) & (a)H i { X} &7 P47 7.
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