IMBavotntes I
E&étaon 26 Iavovapiov 2017 B

1. (20 BaOuot) To doyeio A epiéyer 10 dompa Ko 5 pavpa opapidia, eva To 00yelo A, TEPLEYEL
4 Gompa xou 11 pavpa oporpidia. Emiéyovue éva doyelo otnv Ty ko émerta eEdyovue 900
opaLpidLo Ympig emavabeon amd 1o doyelo Tov emAEyTKe. Bpeite

(o) TV TBavoOTNTA T SO OPALPLOLOL VO ELVOL ALOTTPA, KO

(B) ™ deopevuévn mbavoTTa va eiyope emhéEeL To doyeio A dedouévov Ot Tar HVO opapidio
elval dompa.

2. (20 Babuoi) 'Eotw X Kar Y 800 tuyaieg LETAPANTEG Ue TEMEPAOUEVEG POTTEG dEVTEPNG TAENG
yLaL Tig ortoieg yvwpiZovue 0tL Var(X — Y) = 4 ko Var(X + Y) = 1.

(o) Na vrrohoyioete tnv ovvdlakvpavon Cov(X, Y) tov X, Y. Eivow o X, Y aveEdptntec;

(B) Na amodeiEete 6tL |Var(X) — Var(Y)| < 2.

3. (25 BaBuot) (o) Aei&te 6tL 1 pomtoyevvitpra g I'(a, 1) diveton atd tov thmo M(t) = (1 — )74,
t<1.

(B) 'Eotw X, X1, ..., X, ovveyeic aveEapnteg Tuyaieg uetapintés, kabepio pe mukvotnta
2 X%/
—=—e¢ , x>0,
fly =4
0, x <0,

4mov A > 0 elvon ot00epd. Na Bpedet 1) mukvoTta kKo 1) péon T g ¥ = X2/A. Towa yvwon)
Kotovour axkolovdel 1 Y;

(v) Me xpfion pomoyevvntpudv va detyBel ot n tuyala petapinmi (X7 + - -+ + X2)/A axohovdet
v katavoun I'(n/2, 1).

4. (20 BaOuoi) 'Eotw dudidotortn ouveyng tuyoia petopinm (X, Y) pe mukvotnto

cxy av0<x<4fy<l,

Jxy):= {O OAALDG.

(o) Na Bpebet 1 otabepd c.
(B) Na Bpebovv oL meplBmpreg TuKvOTNTES fy, fr-
(v) Na Bpebei ) deopevuévn péon ) E(Y|X = x) yuo x € (0, 1).

5. (20 BaOuot) Ztnv eEétaom yia to pddnua «IMbavdtnreg I» poonibav 200 gportntég. Ouypdvor
BaOuordOYNONG TV YPATTOV Eivol OVEEGPTNTEG KaL LOOVOUEG TVYaieg UeTAPINTEG Kabeuia ue
uéon T 6 Aemtd kou Staomopd 2 Aemtd®. Na fpedet mpooeyylotikd 1 mbavdTnta o cuvoilkdg
Y POVOG Pabuoroynong va eival to todv 19 wpeg kow 30 Aemtd.

Aivovtar ©(0.5) = 0.6915, @(1) = 0.8413, O(1.5) = 0.9332, ®(2) = 0.9772.

Aprota eivar to 100. H duapkera s eEétaong eivon 2% MpES.

Kol emruyio!



