B3P LR 112 S5 K
AL BRI IR LS AR

#8 24 st F [BFAmRALIHE]

— X rEEE—

A3REEE 1 100 448

FRABLENFFEMRE > BAFEHE e L - HAREL
E45 (F) XBEHXERE - ZAKRS  BAMBATEH  wARRAL
Bpef B A B IR o

ZEEMRAE - BeE@RMHPERT -HERFET THTHRLE &
EEARIFRIR - RA-BER (F) -~ FHRERHFEZE) - BA
BEHRER — W EEL  FHENEL(RFAHETHK > TRFERE
FuraRFAFTESER) -
BRFFU2BAER D ATHEABER (F) 28 RMEA 2B &
- e ABRTHRBLEMFREXINREELE  BREF LA S -
BEH (F) BRFFERE A E - sUR BB A 3R R4
o OFRARFERAALL  BREERBIALELEMIEMIF RH
% e |
TEERTERFRABAETNNAZELE o T T, R B o
BEARH o ERFETAFEN  ARAUFEIEILECFRRGE
FoARAPZEBEN MR (WHS - THEL - ETFRE) A
3 o

o HEREEE (+) FAHOHE - REEEZFNRUFAFE -
o HEREMIIE  EERIBHERSREFS -

BB RARARE B SUER R BB AR BR IR = BRI o




B P LARZ122FEHEIHEELABREEE AL RNRA

#8 A% a3t [Efmmats] A5t ¢ 403003
MAHBKRMERE " AT, EAFFRPIET W) X1AF17R

Answer the following five questions, equally weighted
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. (20%) Suppose that X and Y have a bivariate uniform density over the unit
square

0<z<l, O0<y<l1;
elsewhere.

fX,Y(xﬁy) = { S,

(a) Finde. (b) Find PO< X <3, 0<Y <) [ |

bo

. (20%) Given the joint pdf
fxy(z,y) =27 0<z<y, y>0.
(a) Find P(Y < 1|X <1). (b) Find P(Y < 1|X = 1). &
3. (20%) Consider the pdf defined by
2
s

(a) Find E(X). (b) Find Var(X). O

4. (20%) Use the method of moments to estimate 6 in the one-parameter beta
distribution

Fale) =8z, Dxwel =

ot

. (20%) Suppose that a random sample of size 5 is drawn from a uniform pdf

L 0<y<®;
B o a> bl
Fr(y; ) { 0, elsewhere.

b
We wish to test
Ho 1= 2

vET8US

H1:9>2

by rejecting the null hypothesis if ¥mae = k. Find the value k that makes the
probability of committing a. Type I error equal to 0.05. [ |

End of Questions.
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