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1~3 題為是非題，每題 10 分，答對得 5 分，以圖形闡述理由得 5 分，沒有說明理由者，該題以 0
分計算。 

（ ）1. 型 I 誤差 (Type I Error, α )＋ 型 II 誤差 (Type II Error, β ) ＝ 1。 

（ ）2. 簡單線性迴歸分析的基本精神就是極小化觀察值到迴歸線的距離。 

（ ）3. 在雙尾的假設檢定中，已知顯著水準為α，當 p-value < α 時判定為顯著。 

4. 假設隨機變數 X 與 Y 的聯合機率密度函數 (joint probability density function) 如下： 
( yxkyxf +=),( )，x = 0, 1, 2, 3，y = 0, 1, 2。求算 k、Cov(2X-1, 3Y+2)、Var(X|Y=1)、Var(XY)。(20%) 

5. A pension fund manager is considering a project. He wants to find the risk of the project. The related 
information is as follows: A confidence interval for a normal population mean, 5 ± 0.568 was 
constructed with a sample of size 25 and a 0.95 confidence coefficient. If the population variance was 
known, what is it? (8%) 

6. The sales volume (In thousand dollars) for three different types of in-store promotions is shown below. 
To test the effect of in-store promotion on sales, please fill the one-way ANOVA table. (18%) 
Sales Volume for Three of In-Store Promotions  

Promotion-Type 1:  2   3   4   5 
Promotion-Type 2:  5   6   7   8 
Promotion-Type 3:  3   3   7   7  

ANOVA Table 
Source   df     SS   MS  F    
Treatment  (A)  (D)  (G)  (I) 
Error   (B)  (E)  (H)   
Total   (C)  (F) 

7. Briefly explain the principles of point estimation. (8%) 

8. 解釋名詞 (6%) 
  (1)The second moment  (2)The third moment  (3)The fourth moment 

9. Given 5 pairs of points (X, Y) shown below. What line of the form y = a + bx best fit the data by 
method of least squares. (10%) 

X 5    -1     0     4     2 
Y   4     0     2     3     6 
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