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1. (30%) 4 X~NO1) fMmY=1+05K Al Y YR R HE KK (probability density function) %
Fe(y) =_ (1) % pxy By X $1Y #9548 Bl 4 (correlation coefficient) » 8l pyy =_(2) o4&
Z~N@1) ERXMEmEL > Bl ZAY HIXH#E (crossmoment) & E[ZY]=_(0)_ - # £
W D(Z) &7 7 8 B B&3 (cumulative distribution function) 3t X EA§ Z AT F BRI T
AR RS W B W = OQZ) » MARTHEREW] = (49« #R—FHM b#0 A
var(z) (5} _E[(Z—D)%] s 2HHAB < K< X2 K> R =R{EHR 7~ T D> ALV =
X/\Z) » Bl RAr R 69 B B__(6) > LERBETE BLBIA I TRAGEE FLES
S QA E T HAHAMAA) - '

2. (20%) B3 (X, Xg o Xo} Bk B N(B,1) R AR A (random sample) - AN F LT S
Mtk ko S8 0 &AM A B AAUE SR (maximum likelihood estimation) o A L(0) B Eimd
%3t (likelihood function) » 8] L(8) =_(N) _° & g % 8 vy Fm s &, (maximum likelihood
estimator) » Al RMTHE X MEARBEHSHHED] =_@®) Fvar(f)=_O) - H—7
@ 4B 0 B 6 e RG4St R (unblased estimator) @ U % —fA4t3H & (statistic) - A KA 42
var(8) __(10) var(E[A|U]) > st ZMFHB <R < K2 &> H = RBIEHE
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B E T ZBprEsEy (u,v, e $REFER):

O yi=a+fx+y

I yi=vx tv

(M) y; =06+ ¢
(@) #k a, B,y 6 tad R F ik (ordinary least squares, OLS) 4&3H4 &,B,7,8 - (20%)
(b) 4 (D, (D, () & ZBEAF - H— BB 69 H R ¥ R FR 7 (10%)

B 0<R:<1RASABRERGGIEHREFREL

(20%) # @A TFEEHARLAFER
wage = By + freduc + Bypareduc + fzeduc - pareduc + €

wage = 216.9 + 3879 educ+ 5901 pareduc — 0.365 educ - pareduc
(361.5) (17.24) (16.80) (1.168)
n=193, R?=0.125

#t b wage A¥E 0 educ HAZHRFRE  pareduc BHRXEHFRE NP B B AR R
(@) BHEASRLFHTRELFTRKEFN WA QEMY R TR RS i A A s R

$HEF 53 & - (10%)
b) HBREAGHFTRESFTOBERTRUBHTREAH  FA WERUE TR A&RE

EAIBET R E 3 E - MR 5% BEARETRFEER RMEHT (10%)






