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1. (10%) FRFEEE
(1) unbiased estimator ; (2) efficiency ; (3) minimum mean square error : (4) consistency o
2. (15%) Suppose that three random variables X, X,,and X, have a continuous joint

distribution with the following joint p.d.f. :

F(x, xy,0) =ce 7 for x>0 =1,2,3)

Determine (1) the value of the constant c; (2) the marginal joint p.d.f of X, and X,;and
G Pr( X, <t X, =24, =1).

2. (10%) Suppose that ¥, and X, arei.i.d. random variables and that the p.d.f. of each of
them is as follows:

Jx)=e™ forx >0

Findthe pd.f. of V=X, -X,
4. (10%) Suppose that X, ..., X, form a random sample from a distribution for which the

pd.f. f(x|0) isas follows:

Sx|@)=6x"" for 0 <x <1

Also, suppose that the value @ is unknown (¢ > 0). Find the maximum likelihood
eslimators of 4.

5. (10%) YUV R SR 5047 o2 R AR IRRR BB AT 2

6. (20%) T F SR IT RIS X B X, MM (mean) B RIS IS p L o? » 3%
L=a X, vay X, 0 Yy, =b X +bX, 0 R a, ay, by, b RHE BLK

() E(YELECY,) () ol Bilol i (3) 1 BiY, Y3t (Co-Variance) o)y,
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7. (5%) 184 4 SARIH I SO 222k Br 75 {75346 2NRER ERERIRR - ARULBHE RISk

8. (20%)5 I & 7 ULy A TIRNE RS X WEA R Y HIBRRARRL
I :
FREME 210 150 150 90 120 180 60 120
BULRME 40 30 35 20 30 35 25 25

TR NF sk B (1) SEpfiE g ar =a+ B X 1 () S; # S

(3) DIBEZE/AHEAE 0.05 T » K H, 2 =02 THUEY F 1%
(4) PUEARBR? -




