
~ffi:M~~ 

f-+ § : ~1C~~(2) 

1. 	 tk @1 ~r 71JMit!: 
(1 )1~1"t~~#'t~:ttX Jlli1Jt J}Jll J.~j}i':!ic. ( Gamma Distribution ) ' Jhu~j}i':!iUI-J a = 2 'f3 = 4 ' 

@1 ~r 71J F,,' it! : 
(A) tk ->t<.$- X &1 ~Jl]l 1H. ( E(X) ) ( 2%) 

( B ) tk;t<.J-X &1~~tt (V(X) ) (2%) 

(C) ~H.il;f~Am~ 1281OO;f~* ' tk *~ P(7 < X < 9) ( 6% ) 

( 2) 1~1"t~~#'t~tt X Jlli1Jt '*' ~ j}i':!ic. ' X - N(75,25) , tk ->t<.J. -t±- X *~ 77 t¥J1'*1~ r ' X 

5l~~ 80 &1{i*1~-#t#- 0 (5% ) 

't~~ff;ft:#-1H.: 	 N(O.1) = 0.54, N(0.2) = 0.579, N(0.3) = 0.618 


N(I) =0.84 1, N(2) =0.977 , N(3)= 0.999 


2. 	 "t~X I ' X2 ' X3 Jt~l!-#t~tt ' -*:1f;j:§ ~ ;f~$lt.&;j:§ ~~1~tt~ PI2 = 0.3 ' PI3 = 0.5.& 
P23= 0.2, ~Y = XI+ X2 ' Z = X 2+ X 3 ' ~-\->t<.Y~Z&1;j:§~~1~tto ( 1O%) 

3. 1~1"t~FIt'H~~A.*1f1f-;ffl- , 1tJjt tf T ai-f~% 10 j}~i 7t,§~ ATM &1 A.tt~ X ' ~7t,f~ .a..*&1Att~Y'X~Y&1.~#'t #- ~a~r: 
CA,2X+4Y 

p(X = x,Y = y) = , -* tf X, Y =0,1,2,3, .... 
X!Y! 

( 1 ) tk *JJ- C (5%) 

(2) tk *~ Y &1 rt~:ft;#- ~tt ( marginal probability mass function) (5%) 

4. ~ ~1f~}1j 1:-.gF ~~H£1t JJt,~}1j t 1t1t ffl1t ffl 1- ~ti t ~ 3! #J\. &1.it ~ry;ft: #-~ 5% ' jj 9~ , ~ti 1:
.gF .¥&J£ e.:ft- JJt, : ~.it ~ry "1~ &1 ;fi-1- A 1t!t - 100 11 ~k.l.~ 3! #J\. ~.it ~ry #'t 4' ~ 0.2 ' J+ 13 .it 
~"#&1~1- A*!t -~11~~~3!~~.it~#'t#-~l o 

( 1 ) tk *J.-t±- - 100 11 1-:), ~~ 3! #J\. &11,* 1~ r ' H· 1- A. *- § ~:1f .it ~ry ~k ilL &1 #'t #- (4% )0 

( 2) tk F,,' * 1t ~~ J.t yx. @11t ffl 1- ( '.0 a~ ;fJ(.1#M-ff ' ~ JlIJ ~ Ul- -f tt j) ) (1 % ) 



~FJT:M~~ 

f-J. § : MC~~(2) 

5. 

x~r~~.~a, ~*~~~~X*#~ Y~*#••~~: 
rlx 1 2 3 4 5 


-1 
° 

1/5 1/5 

° 
1/5 1/ 5 

° 
1/5 

1/3
° 

1/3
° 

1/3
°1/2 1/2 

x - 1 ° f(X) 1/6 1/3 1/2 

(1) tk *--1f- E(rlx = XI) , X I =-1,0,1 (3%) 
(2) tk*-Jf-E(r) ( 3% ) 

(3) tk *--1f- cov(x,r) ( 3% ) 

( 4 ) X ~ Y k ~ 1i. ~~Jj j'L ? ( '>ldjt~1~!W*, ' ~ ~ Il ~ #;--=f tt ~ ) ( 1 %) 

6. 

1?- § Rfr~t~ fill °*Wf4(-$to ~*"tT~ ), Jt*ll m~ JJ'if jj*1!.ft 1@j~~*!T(J.t ~a~ Y , 
~ ~a~ X) , 1@j~;f~ ~ "t9:.It~ Y = /30+ /3IX + E 0 

Y X 
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95%1t ~ ~ M 
{;&;~* t ft-x,tt -t P-it1~a * ' ;:, 

~~l ..t ~tt 

~JiE(f3o) 2.84 1.72 1.66 0.1 4 - 1. 12 6.81 

X tta(f3l ) A B C D E F 

.~it100a : 10 R if jj: G 

mailto:jj*1!.ft1@j~~*!T(J.t
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~ffi:M~~ 

f-+§ : Mf~~(2) 

(I) tij- *- ill PI .z...tt1B.(;fz #t 'f EfJ A 1B.) (10%) 0 

( 2 ) tij-*-ill PI .z...1tttt~$~(;fzt%'fEfJ B 1B. )(10%) 0 

( 3 ) 	t~ .;~ ill PI.z... t ft.Jt tt ~(;fzt% 'f EfJ C 1B.) (5%) 0 

(4) 	».; r.; 1t.tt Ji:. ' 1~i.:t~ student's t ~~L~ ili ~ ~~~L(&r1~.H~ t ft.Jttt -I-~ilit~$ ~ ~~ 

~Lr EfJ Z 1B.) , lE tt Ji:. ~ ;fz D ' E ' F 1B.( Jt 'f P-1B. tij- ~A ~~ t t Jf-)(1 0%) 0 

( 5) 	tij-tt J}. !l:c.@ ~t~~ .z... *'1 Jt1~ tt(;fz #t 'f EfJ G 1B.)(5%) 0 

(6) 	tij-"tt~ ~(4)+~ 'f1~.H~ student's t 7J ~L;t!ili ~ ~ ~i'!iL tif 1iE.:tt.@j~~*lT Jt~~:t 1"1 
{ttJ¥(lO%) 0 

mailto:tif1iE.:tt.@j~~*lT


~ffi:M~~'I~~ 

f-J.§ : ~~~ 

1. 	 (10%)~WHlt).-r;gg6j : 
(1) 	~~~i 

(2) 	lli1,~~~ 

(3) 	~JEtJH~¥&Mi 

(4) 	~-~'&~J1IJ§Til 

(5) 	[Ejj8JAVJft 

2. 	 (5%):g:~r~~JiiH~-r~~ 10% ' f~tj-' I~~*;iJ~Y 20% ' fffi ~i~m*;,t~1JD 

30% ' §~§t~~t~fo4~Z3t5Z.il;f~~it1 0 

3. 	 (10% )£/J\,*tn~m~lt~ U(X,y)=X05y05 , JtpJT1~~$100 ' X fD y ffi;f~W~ 
$1 ' 
(1) 	/J\~tn~jOO5R.~~~~Y? 
(2) 	fjpJj£ y a¥injJ$5 B1fR: ' X fO y B1i&~5R.~;'*f{DJ&~? 

4. 	 (10%)~pJj~~r?BI~~ Q=5KosLoS ' PL=20' PK=5 ' 
(1) 	 ffijpJj~iHtEI~J!!m;$:~{DJ ? 
(2) 	~pJjffiJtEI~~m;$:~{DJ ? 
(3) 	:g:~pJjg~JEii::m: Q=500 ' ~i&{~~~f~m:!i: LfO K.fr~~:.Y' ? 

5. 	 (5%)1I7{6ffijpJj;{fEflZmt~t*~55ljn{I' :g:EflZmt~L1ffi*~it1.fr~ 4 .& 2 ' 
~Eflmt~~ifi~ 100 TCB~ , Z ffitfh~{fiHl~~:.Y' ? 

6. 	 (10%)g~it:1J0P]~*Wm;$:~D-r: 

~* : P=100-0.lQ 
m;$:: ( =200+2Q 
(1) 	:g:i&ffif;ffi~~:1J0E]::fWIii:~~~~H~*= ' ~iJfl;f~fO;~:i!:~ fDJ ? 

(2) 	:g:i&JfJ~*~:1Ji-\ E]::f~Ji5:t~ , ~ iJfJ;f~fO~:§:~{DJ ? 

7. (10%) §~JE~lf~~{Jt~g(money supply)B1 MI A' MI s' WM2 g~\Jp~ Mlstn 0 

~~$WM2~~~$ZOOtn~~'llim.~~~.~~tn~~~,~~~ 

~ffitfh(financial market)~~5)1Ei)]OJ~tf!lf5lfDJfm:l9:Hl ? ~g~!ff~fmpJTmtb8';;~ 
$0 

8. 	 (10%) gA~JtBjj{DJ~~~~ffiRD (deflation gap) ? §~ t)'~~51tfTW)C¥t1iHltt@]~rp~ 

e'~R~~JE.~ffim~tnH~W•• o 

http:P=100-0.lQ
http:g:EflZmt~L1ffi*~it1.fr


~Pfi:M~~"I~~ 

f~§ : ~);1f~ 

9. 	 (30%) ~~ FED ~ 20 15 i:j:: 12 ~ 16 B'§'1P~1HWf~¥~ffJ$-@5 , ~~7( 
12 ~ 17 B CP9HtHTBPffiEZJ~~~~fll$-=¥E,~ , #JTM9"1m~IH'i§:=~~1T~~,@,1¥J 
~m~~~••~~~~~*~Wqo~~~%BmW~*m~~~~~~ 
e'~~~~~.~ffiffl~I¥J~HW.ft o 

(1) .~~@>-¥~m$1m~UI¥J~!lf~mt(floating exchange rate system) , 1£1*£& 
:tc~5CP~fJ l¥J~m(sterilization policy)~ , i§:-:x~~,@,~~\t~§jj~~~~ii: 
tBl¥J~~? 

(2) 	;S:Jf;~l¥JffJ$*~iI~Hf& ' ~~DJtJE~~~}f[J;JJfl~t3~#(Iiquid ity trap) ? 

http:e'~~~~~.~ffiffl~I�J~HW.ft

