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1. Q0% FEHERE X BHEEN(u, o),
(1) FHYHEEHER B (characteristic function)
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3.20%) A RER B x , v, z, Var(x)=2, Var(y)=3, Var(2)=6, o0(x,y)=05, Hx,
y ¥z RWIL ,
() K Cov(x,y)-
@) K Cov(x,z)e
3) KVarx+y)e
4) K Var(x+y+08z)-
(5) KCov(§(x+y+z), +(x+y)e

4.30%) e
(1) pfH (p-value)
(2) HEEFLbagRE (likelihood ratio test)
(3) #RAEE) (Brownian motion)
(4) ZRERTE (martingale)
(5) HHRESAR Canti-normal distribution)
(6) GAUCH #%¢ (GAUCH model of time series )




