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1. (10%) Given below is a bivariate distribution for the random variables a and b. Find the correlation

coefficient of a and b.

f(a, b) a b
0.2 50 80
03 40 60
e 30 50

(Note: You are being asked to calculate to two decimal places)

2. (20%) Given below is a machine with five components and the reliability probability of each component

is 0.9. Find the reliability probability of this machine.

(Note: You are being asked to calculate to four decimal places)

3. (20%) If random variable X is normally distributed with mean y x and variance ¢ 2x. Find the

expectation of | X - £ x |.
4. (30%) BTHE X BXo 8 Y HBE > 21 TEHER Y, =B+ B X+ B Xy +6i 6l RBE
i=1,2,3,...,n° FEXFRATFFEBAGEMET > HEX GBS HIBIELNVE
(1) ei AR B¥ERE; (5%)
(2) ei BAZMER A 0; (5%)
(3) ei $EHAREE (Bp Var(ei)202) ; (5%)
(4) #£AMEY (B Cov(eie)#0,i#j ) ; (5%)

(5) X, 51 Xo HeABaRy L4t - (10%)
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5.(20%) b R4EELJE B oo B<= MR FIBY /mAEM A BAE>THERGBOHH B RIFHBEE
- ABEOMMBIERTAFIEBRS  TREREHNERET B TEEH M (two-
way ANOVA) - i R & RETER Y RBEABENRLER » FH ¢
(1) EE<BERIHR>HERRME? (10%) ;

(2) #gRzeiTHAERE? (10%)
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