INIOANOTHTEX II, YEIITEMBPIOY 2010

Oé¢pa 1. Eotw X xot Xy 800 aveldotnteg Tuyaieg UETABANTES, OUOLOUOQYO XUTAVEUY)-
uéves oto Sdotnua (0,1). Oétouge X = Xq xan Y = X7 + Xo.

(o) Nat Bpedet 1 and xowol muxvétnta mdavétntag, fxy(z,y), 1wv X, Y, xodde xo
ot teptdoptes fx(x) xau fy(y).

(B) Na npoadioptolel 1 xoundin nodwdpdunonc tne X oty Y, o = E(X|y), xodde
xou 1) deopevpévr dtaonopd, V(X|y).

(Y) No mpoobiopiotel ouvdpnon h = h(Y') yio v onola ehoyiotonoeiton 10 Y€co
tetpaywvixéd opdhpa E{[X — h(Y)]?}, xou va utohoyiodel 10 péoo tetpaymvind opdh-
UOL YL T GUYXEXQUIEVT] QUTY| GUVEETNOT.

Oépa 2. O tuyalec petaPhntéc X;, ¢ = 1,2, 3, ebvan aveZdptntec Poisson();), A; > 0,
ONAadT
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P(X1=$1,X2=I2,X3=I3)= T 11
T1'X2:T3:

, x1,xo,x3 € {0,1,2,...}.

(o) ©¢toupe N = X1+ Xo+X3. Nounohoyiodel n and xowvol (Seoueupévr) ouvdptnom
mdavotntac twy Xi, Xo dedopévou ot N = v, v € {0,1,...}, xat vo cuunepdvete T
deopeuuéves péoec tée E(X;| N = v), i = 1,2, tic Seopeupévec dwomopéc V(X;| N =
v), i = 1,2, xado¢ xou 1 deopeuvuévn ouvdoxduavor C(Xq, Xo| N = v).

(ﬁ) No unohroyiolel 1 and xowvol cuvdptnon mbavétniog wwv X = X; + Xo xo
Y = X + X3, xadodc xou 0 cuvteleotrc auoyétiong, p(X,Y), xon va egetaoiel xatd
mocov ot X xau Y efvon otoyacTind aveldpTnTeS.

Oépa 3. (a) Oewpolye uio axorouvdia aveapTAtwY X L0OVOUWY TuY WY UeTUBhn-
TV X1, Xo, ... ye péon tuh p xo (renepaocuévn) daonopd o > 0. Oétouue Y; =
Xi+Xi+1,i: 1,2,... .

(o) Now amodewydei ot undpyel otadepd ¢ € R tétota wote

Vi+Y 4. 4Y,
v

() AKYPQOHKE
(Y) Xty e nepintwon mou ot X; oaxoloudoly tunonoipévn xavovixy, N(0,1), va
TEOGOIOPIOTEL 1) TUXVHTN T TWAVOTNTAC TN TUYlaC LETABANTAS

— ¢ xatd miavotnTa, xoog v — o0.
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ATAPKEIA 2% QPEY. KAAH EIIITYXIA!!!



