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※考生請注意：本試題不可使用計算機。 請於答案卷﹛卡）作答，於本試題紙上作答者，不予計分。

{15%) Let 丸，λ2，…，丸 bethe E站envalues of an n × ηmatrix A. Please show that 

國立成功大學 1的學年度碩士班招生考試試題116 編號：

考試日期： 0206 ，節次： 3

det(A) ＝ λ1·λz ﹒“．． λn· 

1. 

(10%) For a 2 × 2 matrix A, we have 甘（A) = 7 and det(A) = 12. Please find the eigenvalues of A. 2. 
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(10%} For a 6 × 8 matrix 3. 

H= 

where 16 is a 6 × 6 identity matrix, please find a 2 × 8 matrix A such that AHT = 0. 
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(15%) Please find ldet(A)I where 4. 

(10%) Let X be a lognormal random variable with parameters µ and σ2, that is, lnX～N（µ， σ2). 

Please find E(X2). 

5. 

{15%) For two random variables X and Y, if the covariance Cov(X, Y) = 0, please express the 

correlation coefficient p(X + Y,X 一 ηin terms 

6. 

(10%) For two continuous random variables X and Y, please show that E[E(XIY)]= E(X). 7. 

(15%}Let 丸，泣， ... ,Xn be independent Poisson random variables with parameters 丸，九．．．，丸，

respectively. Also let X = X1 + X2 + ··· + Xn. 

(5%} Find the moment-generating function of X1. 

(5%) Show that X is a Poisson random variable. 

(5%) Find the parameter of the Poisson random variable X. 

8. 

a. 

b. 

c. 




