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Zadanie 2

Dla w=2 mamy:
P(X = 05w) = P(X =1) = 02
P(X =0) =08
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Eu(w-P-aX)=EIn(2- 0251-a)-aX)=EIn(175+ 025x - aX ) =
= 02In(175+ 0250 - a)+ 08In(175+ 025a) = 02In(175- 0;75a) + 08In(175+ 025a) = f (a)
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Zadanie 3

Szukamy funkcji generagej momenty
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Zadanie 4
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Zadanie5

g(dl) = g(dz) + (dz - dl)(l_ F(dz)) + (E(X|X U (dl’ dz])_ dl)(F(dz) -F (dl))
Mamy:
ODPy: 90 = E[(X - 20),]+10(1- F 20)) + (E(X[10< X < 20)-10)(F (20) - F 0.0)) =

:8+1OE€1—EJ+ (L3-10) [ﬁﬁ—ij =105+15=12
4 4 4



Zadanie 6

n+l

X Cwykl (); Z,Y Cwykl (05) i niezalene
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Zadanie7
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Zadanie 8
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Zadanie9

T, —t ma rozktad wyktadniczy bo brak pagoi
t —T, ma rozkiad wyktadniczy bo brak pagoi

L E[M T, >t T )=141=2
Zadanie 10

var(S(n)) = E(var(S(n)|6)) + varE(S(n)|6))
E(S(n)) = EE(S(n)|6)
E(S(m)|6) = E(Y|6) A = p(6)nA
E(S(n) = E(u(@)n4) = inA
var(S(n)|g) = nA (var(Y|9) + EZ(Y|0)) =nA l(,u(ﬁ))2 + ,uZ(B)J
var(S(n)) = E|2nA?(6)| + valniu(6)] =
= 2nAlvar(u(6)) + E? (u(6))| + n2A% var(u(6)) = 2nA(a? + 12 )+ n2A%a?
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