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u""p~aiVE"O :' [ ~ (I+ ~) - I] 'HO 18(i), ro :' [~ (I+a' )- I]0'[0 18(ii) xm

3 1 (... )to 2 oro 811l .
&

20. (i) ~iDOVtat xapto<j>u'AUKtO nB JQVDuvrov (q, b) xm xaptO<j>u'AUKtO ne KtVDUVroV

(q, Exp(fJ)). Av tn DUO Xapto<j>u'AuKta f.XOUV TIlV iDta n~" tOU 1t1l'AilCOU

..jVar(S) nE 2 - q .. ( )
()

,va DEtX8ei on - = --. (ii) Av to Xapto<j>u'AUKtO qB' b xct to
E S nB l-q

xapto<j>u'AUKtO (q E' Exp(fJ)) f.XOUVtOY iDtO apt8~o KtVDuvrov xm TIlv iDta n~T)

..jVar(S} ~ 8' , 2 (...) A '\ r ~ ,E(S} ,va uEtx st on qE = qB' 11l V xapto<j>u/\,aKto nB xtvoovorv

(qB' b) xm nE KtVDuvrov (qE' Exp{fJ) ) a1tattOUv rnv iDta n~T) tOU B
m 2-q

1tpOKEt~€VOUvc E1tttEUX8Ei Pr{S > (1+ B}E(S)) = a, vc DEtX8Ei on ~ = E
mB l-qB

(m 0 ava~EVo~EVOC; apt8~oc; a1tO~ll~trocrErov).
21. ~iDEtat xapto<j>u'AUKtO 10.000 KtvDuvrov (q = 0,01, X ~ U(100)) xm E1ttDtrolCEtat

Pr{S > (1+ B}E(S)) = 0,01. (i) No DEtX8ei on to avaYlCaio B eivct nspinou
0,2677. (ii) No DEtX8Ei on, yta vc upxsi B = 0,1, to 1t'AT)80C;rrov KtVDuvrov 1tpf.1tEt
vc aU~1l8Ei oe 71.658.

22. ~iDEtat Xapto<j>u'AUKtO n KtvDuvrov ~£ q = 0,01 xm f(x} = e-x, x > 0. (i) Av

~Var(S} 1 .
() = -, vc DEtx8ei on n = 19.900. (ii) Av to B 1tOU a1tatteitat yta

E S 10
Pr{S > (1+ B}E(S)) = 0,025 sivnt 0,0392, vc DEtX8ei on n = 497.500. (iii) Av to

B 1tOU a1tattEttat yta, nJ KtVDUVOUC;Kat Pr{S > (1+ B}E(S)) = a' sivct ~, vn
DEtX8Ei on to B 1tOU a1tatteitat yta 2nJ KtVDUVOUC;(xm rnv iDta 1tt8avoTIlta)

r .fi IJ. (iv) A B ' D r . .swm 2 VJ' IV V to 1tOU a1tattEttat· yta n KtV uvou; xm

Pr{S > (1+ B}E(S}) = 0,05 stvm ~, vc DEtX8Ei on to B 1tOU a1tattEttat yta

Pr{S > (1+ B)E(S)) = 0,01 (xm to iDto 1t'A,,80C;KtVDuvroV) sivm nspixou 1,4146~.
3

23. ~iDOVtat n KiVDUVOt~E q = O,OllCat f(x} = e-2x + e-3x, x ~ 0. (i) Na DEtX8ei,

~Var(S} 215 .. 3
an IIuvicornru () < e cruVE1tUYEtat n > -2 (ii) Av n = 860 xnt B = -,

E S e 2
. 'I

vc DEtx8Ei on Pr{S > (1+ B}E(S)) = 0,00135. (iii) Av to B ~Etro8ei cs B = 2.'
noco. KiVDUVOta1tattOuvtat yta vc DtaTIlP1l8ei 111tt8avoTIlta oro 0,00135;
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24. (i) Eva xap'toqmA.ulCto n lCtVOUVCOVJ..I.f:q = ~, E(X} = P. Kat Var(X} = p.2 €Xf:t

0=0,01 Kat mSavo'tT]'ta on 'to acrcpuA.tcr'tpo OCV Sa ennpxsosi ~ 0,025. Nc
1

Of:tXSci on n ~ 115.248. (ii) 'Eva xap'toqmA.alCto lCtVOUVCOVJ..I.Cq = '2' E(X} = u ,

TF (X) " S' s: ' , 0 E(S} , ,r ar· = p. f:Xf:t reroto apt J..I.OlCtVuDVCOVmere . I () swm too J..I.f:J..I.ta
vVar S

<royK£KP\~ nf1~TOUZa . Na BstX9E[on n ~ (I + !)(z; r (iii) Av, oro (ii),

n ~ 10.000 Kat za ~ 2, va BstX9Eion (}~ ~ ~ + E~) .

25. (i) fla xap'toqmA.alCto (qi' X(p., 0-2)) (Otacpopf:nKU q, aUu ioovoua X), vu

1 E(X2)

m (E(X)?
eivm "ouvrqpnrucn" (cvro CPPuYJ..I.a

yta 'tT]Va1tat'touJ..I.CVTJ). (ii) Nc Of:tXSci, on 'to 1tA."SOC;rrov lCtVOUVCOV1tODq1tat'tf:t'tat
yta vc €XODJ..I.f:Pr(S > (1 + O}E(S}) ~ a yta KU1totO (1tpOf:mA.cyJ..l.€vo) 0 eivci

1 (Z a ) 2 E( X 2
)

=, B (E(X})2'
x x

26. (i) Na of:tXSf:i on fg(y)f(x-Y)dY == ff(y)g(x-Y}dY. (ii) H
o 0 \

00

Mxl+x, (t) = fetx Ix.: x, (x) dx
o

unopei va ypacpdponovevvnrpin

00 x

M XI +X, (t) = f e" f f XI (y}fx, (x - y) dydx. Na XPTJcrtJ..l.o1totTJSd 'to
o 0

OA.oKA."pcoJ..l.a nuro yta vc ooSci J..I.ta CVaMaKnKi) a1tOOEt~TJ 'tOD
8ECOp"J..I.a't0c; 1.6.5. '(iii) Nn OEtXSci 'to avricr'totXO (1tP0C; 'to 8f:ooPTJJ..I.a
1.6.5) 8EOOPTJJ..I.a yta 'to J..I.E'tacrXllJ..l.a-ncrJ..l.O Laplace, 0TJA.ao", on
LI*g~t} = LI(t}. Lg(t}.
o. 't.J..I.. XI K<1t X2
aVE~up'tT]'tEC;. (i) Na

27. stvm -ouoiouopec Ka'taVEJ..I.TJJ..I.€vEC;oro [0, 1] Kat
OEtXSci, rooo J..I.C'tT] cruV€A.t~TJ 'tCOV !x., f X ooo

. I 2

( ) {

X, °~x ~ 1
Kat J..I.E Yf:COJ..l.f:'tptKUEmXEtp"J..I.a'ta, on f X

1
+X

2
x = 2 _ x, 1< x ~ 2

e' -1
(ii) H pozoysvvrrrpt« 'tT]C; X ~ U(O, 1) sivm Kat, Ka'tU cruV€1tCta,

t

,


