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(1) random sample l
(2) Poisson distribution
(3) chi-square distribution
(4) Bernoulli process
(5) partial correlation
(6) collineanty
(7) paired ¢ test
(8) analysis of covariance

(9) contingency table

(10) Neyman-Pearson theorem x
(11) likelihood ratio test

(12) Monte-Carlo simulation

2 Let the p.d.f. of X be f(x)= rme . ,a < x < b, zero elsewhere. Find the distribution function of X. |
- a * - L

(10%) ' i

. 3. Let X, X...., X, constitute a randorn sample of size n from N (u, o ) Find the maximum

likelihood estimator for o and its expected value. (10%)

4. Let the joint distribution of X and Y be bivanate normal N(x, , 1, , 0')2( ,_crﬁ Py ) -
Find E(Y| x) and Var(Y'| x). (10%)

d. Suppose you fit the regression model

Y=o+ B X+ B2 X0+ P3N+ Bs Xy PsXs+e

B
!

to a set of data containing 50 observations. Stafe how to test Ho: B1 = P2 =B3=0. (10%)




