
3 . (20%)3EB&%@ x , y , z , Var(x)=2 , Var(y)=3 , Var(z)=6 , p ( x , y )= 0.5 , 8. x , 
Y gd 2 %diZ , 

(1) SE C O V ( X , Y ) ~  
(2.) & Cov ( x , z ) 
(3) 3 Var (x + y) 

(4) $ Var ( x t y + 0.82 ) 
(5) % C o v ( f ( x + y + z ) ,  . f ( x t y ) ) o  

4.(30?6)NR 
(1)  PCB (P-value) 
( 2 ) #3@LLu% (likelihood ratio lest) 
( 3 ) %-L~%@@J (Brownian motion ) 
( 4 1 ~RSRf2 (martingale 1 
( 5 1 EPR@fi% ( anti-normal distribution ) 

( 6 ) GAUCH @%!! ( GAUCH model of time series ) 


