Problem Set 2

Due on November 09
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¥ p(, p, o) FoR N(u, o) MNTEER, BEHE X HEEHEN

f(z) = Ap(z, p,0) + (1 = Np(z, 1, ko)

HF0<A<l, k> 1. IFNBEIESDA. NSl R YA A
X1, Xy, .., X, XSHCp BATHE, HRRME T

(1) BEAME z;
(2) L0 <p<0.5, THHEMERNG p LLBIFE KK p LLBIRFEAREZEH
FEATFIME, icfE 2,, #Y Winsorized mean.

XM R T, WA ZE AN R EARE B FREHLE
TER. HERE SRR p, o, A\, k, p, n BE, HTHHZEROEZRE
N, ARG T PRI SRS 2.
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W A{X,,t =0,1,..} FREBET S = {1,2,...,m} WL K&, HFfansm
75,0 =1,2,...,m, & Xo RAFPESMi, iEWFTA X, FRAFRS A (£ > 0).
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® X ~ b(l,p), X;,Xy,..., X, MEE. & Sy =31 X, b= Sp/n =
LS X, PRGN R TR B X )
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(4) Agresti and Coull(1998) FiZ%. S&itH Wilson X[E/HL (A = 2 s)
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P2 = So+1F,_4(2(S, +1),2(n— 5))

BEEX A [py,pa], H Fy(ny,ny) B F(ng,ng) 44 g M8
SRR n,p,1—a, HBOXTAELREXEEHRS.
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H 8 TR AELHE AR (logistic HIZR)
y=A(l+e") +e e~N(0,0%,

Hit A>0,b>0,0% >0 BRMSH. WEMIHEAE (2,,y,),i=1,2,..,n,
A DU BN R A, b, o2, fEiHEIE N A, b, 52,

(1) HEEK A =10,b = 1,0 = 1. HEBRFHEY —HEEL (R z;
—10,-9,...,9,10), % A,b,52, SRI5H bootstrap HiEfEit A, b, 52
(RIARAE R 2 AR 2

(2) EHAR N HEMOHEAR, WX N HEEAS 5545244 E
AW 3O (@2, j=1,2,..,N, AEIMXEEHEES A, b 62
FEAABIREA, it HARHE R ZRARZ IS5 bootstrap Tk 345 R
HEAT XL

Il
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BAR ¢ = (x,...,7,), B =z, BEN +1 R -1, CXHERN = HEREN X
BEREHLA R X A a0 PR 5 R AR

1 n—1
m(z) = P(X =2) = 7 ©XP {/—"zxixi+l}
i=1

b p 851, Z RA—HE B XFERRERIFRON —4E Tsing B, Bl p = 1,n =
50, Wit MCMC BEM m(x) fliFE.
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WHEHZR X MY #BET (0,B) XIE (B BA). Y =y %M T X 8
KA ATE LN

f(zly) ce™v®, z € (0, B),

X =z %M4F Y BIKMHMDHEEN
flylz) e, y € (0, B),

%5 R FEFEA Gibbs MR (X,Y) ik, 153 EX 1 p(X,Y).



