FRAE T RFRALTESEAANSE

107/3/7 10:10 AM~11:40 AM ES B e o

#B % (5 T & T4 B) | mEetYy &4500) (1B ¥18)
(IR ERAERADREL - —ARHRHHERARS I TREIXZHERTHER)
[ ESE iR

— &3 A) 0 £ 50
1. Let P(A) =P(B) =P(C) =1,find PANBNC). (10%)

N2
2. Suppose that X~N(u,c?). Show that (ia—u) ~x%(1). (10%)

3. Let X and Y be random variables, and E(e*+")) = E(et*) - E(e'"). Are X and Y
independent? Why? (10%)

4. Let 6~U[0,2m]. Find the p.d.f. of sin26. (10%)

5. Let Aand B be independent events with P(A) = 0.7 and P(B) = 0.2. Find P(A U B).
(10%)
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1. Let X;,X, beiid. Uniform[0,1]. Find the p.d.f. of X; + X,. (10%)

2. Let Xy, -, X,~N(u,0%) beiid., where u isrestrictedto 4 <a or u > b for some
numbers a < b. Assume that o2 is known. Hence, the parameter space is
® = (—o,a] U [b, ). Find M.L.E. i (with some figures to explain it). (20%)

3. Let X, X, ~ N(O,1)bei.id.

xi
XZ+x%

(b) Find P(/XZ + XZ < 2|X,). (10%)

(a) Find the p.d.f. of (10%)



