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16. 15 ZA¢} Bt var(X)E drpelrp

50 100 200
® 2 @2 ® L o
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Part IT [Zo] &4

% The 4B ttel SHe g gAAd gaAL.

oj > ol A A, B, ol Wit A 49 2&EE Ayt ded 19 3
2eE = A9 Yo 29 #g, AR ol £8EH= A9y yod 39 s F= SdEHSF XE
ok P(AUBU C)=1°]8}al g}

(b) e x| 719E ElX] 9 24 V(X)E T L.

ElX]=2, V(X)=0.6
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2. TEFIHANA A A, Boll Uity o3t 22 5o dHA Ut
P(A)=0.4, P(B)=0.4, P(BIA)=0.5
(a) Th RIS A9 AFSERE S5t of7]ollA A 8-E (Marginal Probability)= F

B B* A9 FASE
A 0.2 0.2 0.4
A° 0.4 0.2 0.6
Be| A SE 0.6 0.4

(b) A A == AAT B 59 e FiL
2} %}x} =3 AP Bl £3E = At dAys)
GEHTE ve shAh oy X Yo A%sE

YN X 0 5
10 0.2 0.2
20 0.4 0.2

) 0 ZFIFELIREE o|&3ld X} v ASGERZIZ(FHIEREZR)E A5

T 0 5 Al
plz)=P(X=1=x) 0.6 0.4 1
y 10 20 Al
ply)=P(X=y) 0.4 0.6 1
(d) x¢ vo| H(F(X], E[Y]) 2 B V(X), V(Y)), X8 v FEHCOV(X, V))&
< 71dster
E[X] V(X) E[Y] V(Y) COV(X,Y)
2 6 16 24 -2
(e) FEWT 79 SEHST X& Z=3X+29 A dttx st} FEHF 79 FH
SEAT 79 FEAS ok gtk #e 71dske
EZ] V(2) COV(X,Z)
8 54 18

= Zo|: F(Z)=3E(X)+2, V(2)=3V(X), COV(X,Z)=3COV(X,X)=3V(X)

_12_



3.0,5, 1022 FAE 70| 5L HEZ 748 ZToA 27]9] 75 Fdos FEdnu Ak o i =

A FHE(X) S FH5] 98 BR-YFS ALgstiy Ak
() FEFHFH(X)0) 75¢ FEL 7P
= %O]:
i=12°l o s X,€0,5,100] 22 F 7] A=) 2 44 FHO Hox
$2=1(0,0),(0,5),(0,10),(5,0),(5,5),(5,10),(10,0),(10,5),(10,10) } .
_ X+ X _ _ _ _
o] W Xx= 172 o]B& Pr(X=0)=1/9, Pr(X=2.5)=2/9, Pr(X=5)=23/9, Pr(X=7.5)=2/9,
Pr(X=10)=1/9¢. /& $ERZET A},
X 0 2.5 5 7.5 10 H
Pr(X) 1/9 2/9 3/9 2/9 1/9 1

= %O]
A 20 FBRIEE B3 xo PIFH AL 718 5 9O
= olgel Zo] nXde EXE o] 88 4 Q).
1 1 1

E(X)—0x§+5x§+10x§—5

1 1 1
Var(X) = (0—5)° X 24 (5-5) x =4 (10— 5)? x = 20

3 3 3 3
mebA B(X) = B0 =5, Var(¥)= VX 50, _ g

_13_
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5. 2R FolE 4ol9) Zolk ATREES B2w WEol 125UA0) T BEURE 12270l g A2
3t
@ LI 37 Folo Leol7k 11AReIA 13917 Aold FEL2

= %O]:
$ole) ZolE X dhE X~ N(12.5,1.2°)0]th. 7= X125 0) yrae olgsa

Plll1< X<13)

P(—1.25<2<0.42)= P(Z<0.42)—(1—P(Z<1.25))
0.6628 — (1 —0.8944) = 0.5572

A 05572

(b) &3l Fol F AL Aojy WHL UHA= Jo& /HAZ § Ak JoZ HAHZE A Fol Hlgo
80%7F H =5 Fo] Zol9 Z|ES AT, 7HAE 5 e $019 H& Aole drilvk

P(X>1,)=08% z,& F= BA. F P(X<z,)=02% 2,5 738 H} ¢ a9} 2 A4S o] &3t

xo—12.5
P(X<x0):PZ<20:T =0.2

olojok gt} IR-Y 2,7} SFOIEE P(Z< z,)=1—P(Z<—2z,)E ol &k 3t} P(Z<—2,)=0.8% — 2, &
Ao} FFATEERANA ZOoH ) =-084US & F AUtk WA zp=125+1.2 - (—0.84) = 11.492

A 11.492

© 2 HAEE arkelel $oI% Aok AO.R AHL 4 Stk o) ) Ho2 AR Foi2) 2ole) Biro) 1394
Hoh 2 g

= %O]:

1]

ariEle] HFS X W ole mHO V7t 49 HHPFOE ®

X—12.5
0.6

m
L
o

AT

s gz o
X~ N125,(1.2/ vV4)?)= N(12.5,0.6%)0] BT} Z= o) AF3E 3] Atstn

13—12.5

P(Xx> 13)=P(Z> 06

)z P(Z>083)=1—P(Z<0.83)=1—0.7967 = 0.2033

At 0.2033
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6. StFEHANA AAE = f71s 229 FAE AEEE BEL, FTFE 120g0]H EFHAE 208 AOoE U

(a) B2 YolZ 3l Boke wl 1 27 FAUE 100goA 140g Alold &HE-2?
At 0.6826 52 68.26%

Zol: §71% 2 179 FAZS x&t 3H X~ N(120,20°) 0|22 AFIE 3] 7= (X—120)/200.2

—n
=)

P00 < X < 140) = p[ 100120 140~ 120

20 < 20
=pP(-1<z<1)=2P(0< Z<1)
=2(P(Z<1)—0.5)=2(0.8413—0.5)
=0.6826

® HPEFIAS SHAE ST FY FAE A LY A oyl TULE TR, 1 olAS 5 4%
= Wl ol AA QTS G2k 0%t HE shew g ool B

He
ZS E3lsid HA=TP
A 944

ol P(X>2)=09¢% & Zod At 9 (@9 At3tE ol &std

r—120 )
P(Z> 50 )—0.9

o] BEAFEEINA P(Z<1.28)=0.9°B2 P(Z7>—1.28)=09YUS & & dr} wghA
(z—120)/20 =—1.280]oJofF &1L x=120—1.28 - 20 = 94.4°]t},

© SHFs e DEL 471 S0] Fer)E 2% -s}oq Bk (0)F PASHT BE DB BoldTn I e 475
J % Fefule] RA7L 460g oI5 BHE-L? (RIE: D7 Fev] o] FA7} 460 o] 3to] ™ Feivl o] I 14
B 115g ol3holofof Fitt)

A 03085 52 30.85%

O_EL

hul

Zol: 4709 RS BorS w 1 Hito] 115 o]stY FES Fajof 3ty wHO F77) 49 of REHF x=
X~ N(120,(20/ v/4)?) = N(120,10%) 9] EXE @202 7= (X—120)/109 AF3}S o] &

P(X<115)=P(Z<—05)=1—P(Z<0.5)=1—0.6915 = 0.3085

_16_



7. RGO R RE BYow FE3e TR A7t 25719 FRE AL BEPF(X)0| 2.001FaL 344} o] uf
g mwe] FEM el X ~ N(p,16) 12kl 7HE 3

(a) ERFF(X)L o83 7RI Ho p=piy =00 T3l AREALL T8 F 5% F)5zod A4sL.

EE o]&t L.

X— _
Zo|. AR Hodtol N AREAZ 2, = — 2= 20550 o) w) )T AHEAL 2,9 B¢ FRPFE

o/ /n 4/5
IE MEE ol I 3ol FFFE 5% UAI A (critical value)?] 1.962 ¢ A2 AEIMES 7|73

(b) AF7HE Ho: p <0, 872 Ha: p> 08k & uf p-3t2 AuRI7P <BE>0) Qe BE o] &34 L.

0]
X—uo 2—0
7 = L —=25
" o/vn  4/5

= p-#S Pr(Z>25)=1-Pr(Z<25)=1-0.9938 = 0.0062%.
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Xp)e TSR skAk o] d BEES o]t HER

% <\ Var(X) 9

E(X)=E(X)=3, Var(X)= 0 10

B(X") = Var(X)+ (B(X))* = % 32— %
oy 10—1 o —2,  10—1 — 9 99
BE(L%)= =, E(S)+E(X) = 0 Var(X)+ B(X") = 29+ T

_18_
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Part III [71d A1 EA)

% FATASANA Wl v Wd T F AE T} 8 AWsiAIL. (4 107)

0

2 (Unbiased Estimator)

x2S 58
sEHL
g AtA
EEHASO S
£ 2 S & ==(Probability Density Function)
9| H=l(Law of Large Numbers)
Al=8t& 2l (Central Limit Theorem)
& 2 (Estimator)
o
Xl

0

2f(Consistent Estimator)

0

o 4 U8 jo N U or 4 4w or D
N 1o

S 84 (Efficiency of an Estimator)

Moz e Moy oo 2 M40 Jin

SOt g ot-
185 T4 285 28
2 & & (Power)

OO| _7F_
7T = R
CEARD EAF

_19_



3. EEEEH

(Pr(z<2)=0(2), Z~ N0, 1)

BEESEZE

z 0.00 | 0.01 | 0.02 | 0.03 | 0.04 [ 0.05 | 0.06 | 0.07 | 0.08 | 0.09
0.0 | 05000 0.5040 0.5080 0.5120 0.5160 0.5199 0.5239 0.5279 0.5319 0.5359
0.1 | 05398 0.5438 0.5478 05517 05557 0.5596 05636 05675 05714 05753
0.2 | 05793 0.5832 0.5871 0.5910 0.5948 0.5987 0.6026 0.6064 0.6103 0.6141
03 0.6179 0.6217 0.6255 0.6293 0.6331 0.6368 0.6406 0.6443 0.6480 0.6517
0.4 | 06554 06591 0.6628 0.6664 06700 0.6736 0.6772 0.6808 0.6844 0.6879
0.5 | 06915 0.6950 0.6985 0.7019 0.7054 0.7088 0.7123 0.7157 0.7190 0.7224|
0.6 | 07257 0.7291 0.7324 0.7357 0.7389 0.7422 0.7454 0.7486 0.7517 0.7549
0.7 | 07580 0.7611 0.7642 0.7673 0.7704 0.7734 07764 0.7794 0.7823 0.7862
0.8 | 0.7881 0.7910 0.7939 0.7967 0.7995 0.8023 0.8051 0.8078 0.8106 0.8133
0.9 | 08159 0.8186 0.8212 0.8238 08264 0.8289 0.8315 0.8340 0.8365 0.8389
1.0 | 0.8413 08438 0.8461 0.8485 0.8508 0.8531 0.8554 0.8577 0.8509 0.8621
1.1 | 0.8643 0.8665 0.8686 0.8708 0.8729 0.8749 0.8770 0.8790 0.8810 0.8830
1.2 | 08849 0.8869 0.8888 0.8907 0.8925 0.8944 0.8962 0.8980 0.8997 0.9015
1.3 | 09032 0.9049 0.9066 0.9082 0.9099 0.9115 0.9131 09147 09162 09177
1.4 | 09192 0.9207 09222 0.9236 09251 0.9265 0.9279 09292 0.9306 0.9319
1.5 | 09332 09345 09357 0.9370 0.9382 0.9394 09406 0.9418 09429 0.9441
1.6 | 09452 0.9463 0.9474 0.9484 0.9495 0.9505 0.8515 0.9525 0.9535 0.9545
1.7 | 0.9554 0.9564 09573 0.9582 0.9591 0.9599 0.9608 0.9616 0.9625 0.9633
1.8 | 09641 0.9649 09656 0.9664 0.9671 0.9678 0.9686 0.9693 0.9699 0.9706
1.9 | 09713 0.9719 0.9726 0.9732 0.9738 0.9744:.__0__’.615_9;:0.9?56 0.9761 0.9767
2.0 | 09772 0.9778 09783 09788 0.9793 0.9798 0.9803 0.9808 09812 0.9817
21 | 08821 0.9826 09830 0.9834 0.9838 0.9842 0.9846 0.9850 0.9854 0.9857
2.2 | 09861 0.9864 09868 0.9871 0.9875 0.9878 0.9881 0.9884 0.9887 0.9890
23 | 09893 09896 09898 0.9901 0.9904 0.9906 0.9909 0.9911 0.9913 0.9916
2.4 | 09918 0.9920 09922 09925 0.9927 0.9929 0.9931 0.9932 0.9934 0.9936
25 | 0.9938 0.9940 09941 0.9943 0.9945 09946 0.9948 0.9949 0.9951 0.9952
2.6 | 09953 0.9955 09956 0.9957 0.9959 0.9960 0.9961 0.9962 0.9963 0.9964
27 | 09965 0.9966 09967 0.9968 0.9969 0.9970 0.9971 0.9972 09973 0.8974
28 | 09974 09975 09976 09977 0.9977 0.9978 09979 09979 0.9980 0.9981
29 | 09981 0.9982 09982 0.9983 0.9984 0.9984 0.9985 0.9985 0.9986 0.9986)
3.0 | 09987 0.9987 0.9987 0.9988 0.9988 0.9989 0.9989 0.9989 0.9990 0.9990
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[EA2-HER

P{T2tqu} =q :
I-Iq; vl
o5 nYHE q
v 04 0.25 0.1 0.05 0025 001 0005 00025 0.001 00005
1 0325 1.000 3.078 6314 12706 31.821 63.657 12732 31831 636.62
2 0289 0.816 L8866 2920 4303 6965 9925 14089 23.326 31.598
3 0277 0765 1.638 2353  3.82 4541 5841 7433 10213 12924
4 0271 0.741 1.533 2132 2776 3747 4604 5598 7173 B.6l0
5 0.267 0727 1476 2015 2571 3365 4032 4773 5893 6.869
6 0.265 0718 1.440 1943 2447 3143 3707 4317 5208 5959
7 0265 0.711 1415 1895 2365 2998 3499 4029 4785 5408
8 0262 0706 1.397 1860 2306 2896 3355 3833 4501 5041
9 0.261  0.703 1.383  1.833 2262 2821 3250 3.690 4297 4781
10 0260 0,700 1372 1812 2228 2764 3169 3381 4144 4587
11 0260 0697 1363 1796 2201 2718 3106 3497 4025 4437
12 0259  0.695 1356 1782 2179 2681 3055 3428 3930 4318
13 0259 04694 1350 L7371 2160 2650 3.012 3372 3852 4.22]
14 0258 0,692 1345 1761 2,145 2624 2977 3326 3787 4140
15 0258  0.691 1.341 1753 2131 2602 2947 3286 3733 4073
16 0258 0.690 1337 1746 2120 2583 2921 3252 3.686  4.015
17 0257 0.689 1.333 1.740 2110 2567 2898 3222 3646 3963
18 0.257  (.688 1330 1.734 2101 2552 2878 3.197 3610 3.922
19 0257 0688 1328 1,729 2003 2539 2861 3.174 3579  3.883
20 0257 0687 1325 1725 2086 2528 2845 3153 3552 3.8%0
21 0257 0.686 1.323 1.721  2.080 2518 2.831 3135 3527 3819
22 0256 0.686  1.321 1717 2074 2508 2819 3119 3505 3.792
23 0.256  0.685 1319 L714 2069 2500 2807 3.104 3485  13.767
24 0256 0685 1318 1711 2064 2492 2792 3091 3467 3.745
25 0256 0.684 1316 1.708 2060 2485 2.787 3078 3450 3.725
26 0.256  0.684 1.315 1.706 2056 2479 2779 3067 3435 3707
27 0256 0684 1314 1.703 2052 2473 2771 3057 3421 3690
28 0.256¢ 0.683 1313 L1701  2.048 2467 2763 3.047 3408 3.6M4
29 0256 0.683 1.311 1.699  2.045 2462 2756 3038 3396  3.659
30 0256 0.683 1310 1697 2.042 2457 2750  3.030 3385  3.646
40 0.255  0.681 1.303 1684 2021 2423 2704 2971 3307  3.551
60 0254 0679 1296  1.671 2000 2390 2660 2915 3232 3460
120 0254 0677 1289 1658 1980 2358 2617 2860 3160 3373
o 0.253 0674 1.282 1.645 190 2326 2576 2307 3.090  3.29]
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