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1. A certain type of mint has a label weight of 20.4 grams. Suppose that the
probability is 0.9 that a mint weights more than 20.7 grams. Let X equal the
numberof mints that weight more than 20.7 grams in a sample of 8 mints selected
at random.

(a). What is X distributed if we assume independence? (4%)
(b). Find P(X=8). (3%)

2. B—SBENC BN 0 P(x)=,x =234, RIRBUEREN 2 EERHEE -

ax=Xt% *Xz FIS? = (X, - X)? +(X, - X)? « SIS FHI& T4 :

(@). KX Zﬁhfii}ﬁﬂ(samplmg distribution). {6%)

(b). 3K S ZhitE s El(sampling distribution).  (6%)

(). EHLA)FL(b)Z K5 HREREE X FIS* D RIS RS FIRRE 5 (0K
TMrfsesl - CIFEEE - JEERmHER) - (1%)

(d). REPIRER X o ZEHERE - (6%)

(e). EHE (x,,x,) BQ2.2) » HEEEHEZERARBRMT? (4%)

(f). B (x,x,) B22) ZEFEEFLES BRI )IBRRM?  @%)

3. TR THIE R
(a). Statistic ({Zt=0) > (%)
(b). Binomial random variable( " IEFEIRBED) - (5%)

4. EH— ARMA(2,2) #9055 M 51 A 4o T
Xi =y Xio1 +02Xiog + 0+ Prei-y + Bagr—2 , € ~ NID(0,0?)

(—) #HAFH A 42X 094858 R T 18444544 (stationary and invertable conditions) &
17 (45 20%)

(=) &M grid-search procedure(P§# Xt & %, 4 ML R K #iAfE3tk) 2478t
B e fT RAR A3, AR AR S HAEIHE, (45 10%)

S.A—HBIREFRXIT:

FRE$: g =fp+u , u~ NID(O,03) |
B2 q=op+v , v ~NIDO,02) , cov(uy,vs) = Ouy

AXBATEHRT, L8R MFFik (OLS) 43 8 R 6, PMIRAR—s bty

%R (inconsistent bias) B,

(—) R EARIRAE (probability limit value) X F X, #9943 — 4 #E X6y 1
—H MW RARRE (15 10%),

(=) £ 0y 2 0XTF, (1) Fo, -0, 8 pizm(—,%?i) AGE A — B, (2) #
g, — 0, Bl plzm(&’—*;ﬂ) AL AR —E A HAh, RAH ﬁ’ziﬁﬂ#ﬁ%‘ b 1AL R
. (15 10%)



