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※考生請注意本試題也可口不可使用計算機

Plea目 sbow all your work 

1. 	 (1 0%) A man makes 100 cheιk 仕ansactωns between receiving his February and 

March bank statcments , Rather than subtract the amounts he spends ex副1)人 hc 

rounds off each checkbook entry to the 11earest do l1 ar, t;se C'heby，.be此 meq-抽lity 

10 get an upper bound for the probabi1i ty that the man '5 accumulated eη0<(則由" 

P'訓 ive or negallve) after bis 100 仕ansactlOns 1~ 肘。rmore 

2. (1 0%) Plea個 state 位ld discuss thc properties of the dlsturbance in a clas~ical 

simple regreSS n model lO

相
伽
削 

3 , 	 (10%) Please show your understanding of(l) a random variable、 (2) tbe 到andard 

normal distribution. (5% for each qu出ion)
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9 , 	 (10%) (1) Plea路 define serial correlatio !l. (2) What are the cO !lsequ叩cesofserial 

cc叮 elation? (5% for each que~tωn) 

10. (1明也) An urn contai盯 five bal\趴 two red and three \\七 ite. Assuηlethatt\.\心 "'0 

drawn out at random , without replacemen• Let X denote the number of red balls 

in the sample. Find the variance of X. 


