3agaane 1 1o xkypcy «baiiecoBcKkmii BBIOOP MoOeseii»
O6mas nadopmaus
e Bpewms cuaun 3aganus: 17e centssopsi, 16:00 mo Mockse;

e Makcumasibias Oa3oBas oreHKa 3a 3ajanue 50 6asIoB, Tak YTO MPHU KEJIAHUU MOYKHO BbI-
MMOJTHATH HE BCE;

e Ornenka aBTopa HamIydIeii paboTsl yasansaercs (¢ yaerom 6asuios ceepx 50), HO He Gotee,
geM J10 125 6asios;

e Bompock! 1 camMo 3ajanue TpuHIMaioTca 1o noure: aduenkol @gmail.com;

e Tema muchMa: BOIPOC 110 3aIaHuio #1 uiam perrenne 3ajganus #1;

e Om03/IaHNe HA HEJIENIO CHIZKAET OIEHKY B 2 pasa, onozjanne Ha gac Ha 0.5Y(724) = 0.41%;
e PaboThl OITO3/1aBIINX HE YYaCTBYIOT B KOHKYypCe Ha JIYUIIyI0 PaboTy;

e 3ajaHue He IPUHUMAETCA HOCHe ero pa3dopa U / Wi 1ocae 00bABIEHNs 06 ITOM.

Bamada 1 (10 6amtoB). [lycrb mpoBOANTCS SKCIEPUMEHT 110 yTa bIBAHUIO CTOPOHBI BB AHUST
qecTHOI MoneThl. V3BecTHo, UTO Opakys mpaB ¢ BeposaTHOCTHIO p; = 0.9, a OOBbIYHbBII YesIOBeK C
BeposATHOCTHIO Py = (.5. U3BecTHo, uTo 1esioBek P okazascsa npas Bo Bcex n = 10 6pocanusax. C
KaKOil BepOATHOCTBIO P AB/IgeTCS OpaKyIoM, eCu CJIydaifible YeIOBEK OKa3bIBACTCS OPAKYJIOM C
BeposTHOCTBIO 1074 (3 Gasia)? Ilycts yesiosek P BbIOpan He ciyuaiino, a Kak Jjydmuii cpeau 100
JqesioBek 110 yrajpBanuio k = 100 Beiajenuii MoHeTwl. BoiBecTn HOBYIO AllpUOPHYIO BEPOSATHOCTH
TOro, uT0 P Opakys ¢ y4éroMm ero HecjgydaitHoro Bbibopa (7 6asios).

a) aHAJIMTUIECKH (IIPHOJIMKEHHO) Jyist caydas k > 1;

6) comrutupoBanueM Jiist 3aadenuit k or 1 go 1000. IToctpours rpaduk st pasHbx k.

Bamaua 2 (10 6asos). Ilycrs mmeerca HOP BuiGopka {z1, ..., x,} U3 HemssecTHOrO pac-
npeJie/iennsl ¢ KOHeYHo# 1ioTHocThio. Ha yposhe 3naummoctn o = 0.05 mpoBEpUTDH TUIIOTEIY O
TOM, YTO JIECATUIIPOIEHTHAS KBAHTU/Ib STOTO pacipejiesienus pasaa mg = 0.

Bagaua 3 (20+10 6anmnos). Ilycrs umeercs Buibopka nap z; = (4, y;), i = 1, n,

2~ N <Zi|(0, 0", (; ’1))) .

Host crarucrukn T(Z) = — Y7 | 2;y; HOLyIUTD
n

I'mnorezaHp: p=0

a) pacrpejiesieHne JIJI pas3HbIX 3HAYEHU p W HAPUCOBATH ILIOTHOCTL st p = 0 u p = 0.5 s
n = 100;

6) 3aBUCHUMOCTH MOHOTHOCTU JaHHOI'O KpUTepud OT UCTUHHOI'O P

comimpoBanueM (5 6aIoB) 1 HPUOINAKEHHO aHATUTHICCKE (5 6aJIoB), U MPEJIOKUTE POPMY

(3 GaJ1a) 3aBHCHMOCTH MOIIHOCTU KPUTEPUS OT N U p.
1
" o n 2
Cpasnurs MomuocTh (7 6a/U10B) B 3aBHCHMOCTH OT p co craructukoi 1'(Z) = o Yoy (i — i),
PACCMOTPEHHOM Ha, JIEKIIUH.

Kakyto cTraTucTuky Bbl IPEJJIOKUIN Obl Jijisl UCIIOJb30Banug Ha npaktuke? (+10 6amios Tomy,
KTO HPEJJIOKUT CBOIO U apryMEHTHPOBAHHO OOOCHYET, UTO OHa JIydIIe).

Bamaua 4 (15 6aswioB). Ilycrs x = {21, ..., z,}, n = 12 ecrb HOP Bwi6opka uz N(0, 1).
[Iycrs y = {y1, ..., Yn}, n = 12 ectrb HOP BbiGOpka uz N(0, 1), HesaBucumast ot {1, ..., Tp}.



OteHnThb (COMIUTMPOBAHUEM WJIH MPUOJIMZKEHHO AHAJIMTHYECKH), CKOJBKO DA3HBIX (M HE3aBUCH-
MBIX) BBIOOPOK Y HY?KHO PacCMOTpeTh K, 4ToObI HANTH Ty, KOTOpasi JaeT BIGOPOUHYIO KOpPeJs-
muto ¢ x He mMeree p = 0.97 (5 6aswios). [locrpouts rpaduk 3aBucumoctu K (p) B juanasone or ()
10 0.99 (5 6asumo). Kakoii nmpukaiHON BBIBOJ MOKHO CJIIATH M3 ITOTO SKCIEPUMEHTA TOMIMO
M3BECTHOTO «KOPPEJIAIHs He O3HAYAET MPUIMHHOCTEY (5 6aiion)?

Bamaga 5 (5 6asoB). [Ipusectn mpumep, Korja HauBHBIH GallecOBCKmii KiaccudukaTop
KyaccuuIpyer oObeKThl He JIydlle, YeM HayraJl, XOTs TeHepaJbHas COBOKYITHOCTH (Bce BO3-
MOKHBIE O0'BEKTHI) UICATBLHO Pa3enMa’

Bagaya 6 (10 6amsoB). B yciousix 3amaun 3 st p = 0.2 u p = 0 upu n = 100 commm-
poath m = 1000 BbIGOPOK Hap z;, i = 1, m. C MOMOIILIO OJIHOf M3 PACCMOTPEHHBIX (MU CBOEt )
CTATUCTUK IOJIyIUTH JIOCTUTAEMbIC YPOBHU 3HAYUMOCTH Pi, ..., Pm. I YPOBHS 3HAYUMOCTHU
a = 0.05 cpaBHUTH pe3y/IbTaThl TPUMEHEHNA OTCYTCTBUS IIONPABKNA HA MHOXKECTBEHHOE TECTH-
poBanue, nonpasku Bondepponu u nomnpasku Bemnjkavmunn-Xoxbepra B TepMUHAX ITOJTYICHUS
JIOXKHBIX OTKPBITHIA (JIOKHO OTKJIOHEHHBIE TUIIOTE3bl) UJIN TPOITYCKA TAKOBBIX (JIOXKHO HMPUHATHIE
runioressl). Konrposmpyer i nonpaska Benramunn-Xox6epra FDR na yposae o u mouemy?

Bamada 7 (10 6amsmoB). B yenosusx 3amaun 6 commmmposars m = 1000 BEIGOPOK map, HO ¢
Pm, 3ABUCAIIIM OT HOMepa BbIOOpKH. [[poBecTn Te ke ucciegoBanus, 9To u B 3aja4e 6.

pi—1, ¢ BepogaTHOCTHIO (.3,

pum (]7 Z pr—
P P 0.2 — p;_1, ¢ BepoaTHOCTHIO 0.7.



