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Kovovixn Optoude 1616t uToToLNUE T roloyiouol

Oploudc xavovixnc T.u.




Kovovixn Oplopéde I8u6tntec Tumornownuévn Yroloyiouol

Oploudc xavovixnc T.u.

@ M cuveyric T.u. X Adyetan xavovixn 1) I'woouctavy e
Topopéteoug i, o2, N(p, o?), av éyel onm.

1 (@=p)®
fx(z) = —=e" W7 g€ (—00, 00).

vV 2mo?
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Koavovixh Optloude 1616

Oploudc xavovixnc T.u.

@ M cuveyric T.u. X Adyetan xavovixn 1) I'woouctavy e
Topopéteoug i, o2, N(p, o?), av éyel onm.

1 (z—p)?
fx(r) = ——=e =7 , x € (~00,00).

vV 2mo?

o u, 0% apriuntixéc napduetpol e w € R xou o € (0, 00).
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Kovovixn

Oploudc xavovixnc T.u.

@ M cuveyric T.u. X Adyetan xavovixn 1) I'woouctavy e
Topopéteoug i, o2, N(p, o?), av éyel onm.

1 (z—p)?
fx(z) = e %2, & € (—00,00).

vV 2mo?

o u, 0% apriuntixéc napduetpol e w € R xou o € (0, 00).

o H fx(x) ebvon mpdypott onn:
fx(x) >0, z € (—o00,00),
7 fx(z)dz = 1.
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Kovovixn Optoude 1616

Oploudc xavovixnc T.u.

@ M cuveyric T.u. X Adyetan xavovixn 1) I'woouctavy e
Topopéteoug i, o2, N(p, o?), av éyel onm.

frlr) = e T

e 202 xr € (—00,00).
\/W ) ( ) )

o u, 0% apriuntixéc napduetpol e w € R xou o € (0, 00).

o H fx(x) ebvon mpdypott onn:
fx(x) >0, z € (—o00,00),
7 fx(z)dz = 1.

o E[X] = puxu Var[X] = o2
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Kovovixn Optoude 1616t uToToLNUE T roloyiouol

anoiu TWY XAVOVIXOV T.|.




Kovovixn Optoupde IdtétnTtes Turnono ] YTrohoyiopol

anoiu TOV XUVOVIXOV ..

@ Ot xavoVixEg T.l. JOVTIEAOTOLOUV XAUAd TOGOTNTEC TOU
TEOXUTTOLY amd TO AEOLCTIXG ATOTEAEGUO TOAAWY
AVEEGOTNTWY TUEAYOVTWV.




Kovovixn Optoude 16167

anoiu TOV XUVOVIXOV ..

@ Ot xavoVixEg T.l. JOVTIEAOTOLOUV XAUAd TOGOTNTEC TOU
TEOXUTTOLY amd TO AEOLCTIXG ATOTEAEGUO TOAAWY
AVEEGOTNTWY TUEAYOVTWV.

e 'Etot pyovteromololy xoAd ueyédn omwe ogdiuota
UETENOEWY, AmodOCES OF €EETUCELS, CWUATOUETEIXE
dedopéva (Ooc, Bépoc hT.), oixovouxd dedopéva.
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Kovovixn Optoude 16167

anaoiu TWV XOVOVIXDV T.|U.

@ Ot xavoVixEg T.l. JOVTIEAOTOLOUV XAUAd TOGOTNTEC TOU
TEOXUTTOLY amd TO AEOLCTIXG ATOTEAEGUO TOAAWY
AVEEGOTNTWY TUEAYOVTWV.

e 'Etot pyovteromololy xoAd ueyédn omwe ogdiuota
UETENOEWY, AmodOCES OF €EETUCELS, CWUATOUETEIXE
dedopéva (Ooc, Bépoc hT.), oixovouxd dedopéva.

e H onuoaocio toug éyxettan oto eplgnuo Kevipind Optaxd
Octpnua: To ddpotoua yeydhou Thdouc aveldptTnTwy
X0l LOOVOUWY T.[. oxohoulel TPOCEYYIOTIXG XOVOVIXT)
XATOVOUT), OTIOLEC ol VoL Efvon oL T.U.- TpocdeTaloL.
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Kovovixn Op 5c I8éTntee Tumormoinué Y noloyiouol

["oopuixol petaoynuatioyot




Kovovixn Opt I8uétntee Turmornou

["oopuixot pswoxnpaucpo‘i

o H ypopuux cuvdotnon pog xavovixng T.u. elvou
AHAVOVIXY| T
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Koavovixn Optoudc ISuétntee Tumonownuévn Yrohoyiouol

["oopuixol petaoynuatioyot

o H ypopuux cuvdotnon pog xavovixng T.u. elvou
AHAVOVIXY| T

o X ~N(u,0?) = aX +b~N(ap+b,a*c?).
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Kovovixn Isuétntee Tun

["oopuixol petaoynuatioyot

o H ypopuux cuvdotnon pog xavovixng T.u. elvou
AHAVOVIXY| T

o X ~N(p,0%) = aX +b~ N(ap+ b,a*s?).

o Ewidtepa:
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Kovovixn ¢ - I8uétntee Tumo

["oopuixol petaoynuatioyot

o H ypopuux cuvdotnon pog xavovixng T.u. elvou
AHAVOVIXY| T

o X ~N(p,0%) = aX +b~ N(ap+ b,a*s?).

o Ewidtepa:

X ~ N(p,0%) = j}f[f; — Xou o N(0,1).

Ixovouou - aeconom@math.uoa.gr



Kovovixn Opiopde Idétntee Tur

["oopuixot pswoxnpaucpo‘i

o H ypopuux cuvdotnon pog xavovixng T.u. elvou
AHAVOVIXY| T

o X ~N(p,0%) = aX +b~ N(ap+ b,a*s?).

o Ewidtepa:

X ~ N(p,0%) = j}f[f; — Xou o N(0,1).

o Aolelong wag xavovixrg t.u. X, 1

X —E[X]
Var(X]

OLVOUPECETAL

o¢ 1 avtiotoryn Tutonoinuévn e X.
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Kovovixn Opiopde Idétntee Tur

["oopuixot pswoxnpaucpo‘i

o H ypopuux cuvdotnon pog xavovixng T.u. elvou
AHAVOVIXY| T

o X ~N(u,0?) = aX +b~N(ap+b,a*c?).

o Ewidtepa:

X ~ N(p,0%) = j}f[f; — Xou o N(0,1).

o Aolelong wag xavovixrg t.u. X, 1

X —E[X]
Var(X]

OLVOUPECETAL

o¢ 1 avtiotoryn Tutonoinuévn e X.

@ ‘O)ot o1 utoroyiouol THAVOTHTOY TOU APOEOUY Lo
xovov| .. umopoly av yivouv péow tne N(0, 1).




Kovovixn ¢ 5 - Turnonownuévn Yrohoyiouol

Tunonompévn mvovmr’]




Kovovixn pL oLoTnTec Tunonmownuévn Yrohoyioupol

Tunonompévn mvovmr’]

o M t.u. Y ~ N(0,1) Myetar TUROTOMUEVT XOVOVIXH.




Kovovixn pLopd - Turnonownuévn Y7o

Tunonompévn mvovmr’]

o M t.u. Y ~ N(0,1) Myetar TUROTOMUEVT XOVOVIXH.
e H ouvdptnon xatovounc g oupBolileta pe ®(y):

b5) = P(Y <) = PV <) = o= [ <t
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Kovovixn pLopd - Turnonownuévn Y7o

Tunonompévn mvovmr’]

o M t.u. Y ~ N(0,1) Myetar TUROTOMUEVT XOVOVIXH.
e H ouvdptnon xatovounc g oupBolileta pe ®(y):

b5) = P(Y <) = PV <) = o= [ <t

e H ®(y) dev unohoyileton o€ XAEIGTH ovahuTIXT LORGY,.
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Kovovixn ¢ < Tunonownuévn

Tunonompévn mvovmr’]

o M t.u. Y ~ N(0,1) Myetar TUROTOMUEVT XOVOVIXH.
e H ouvdptnon xatovounc g oupBolileta pe ®(y):

b5) = P(Y <) = PV <) = o= [ <t

e H ®(y) dev unohoyileton o€ XAEIGTH ovahuTIXT LORGY,.

o To Bifiio IIdavothTv-LTamio Tinrg TepLeyouy Tivaxeg
e (y) v 0 <y < 3 e Prva 0.01.
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Kovovixn UTTOTOLNEVT

Tunonompévn mvovmr’]

Mot .. Y~ N(0, 1) Aéyeton TUTOTOLNUEVT XoVOVIXH.

H cuvdptnon xoatavouric tne cuuBohiletar pe ®(y):
1 Y 2
Oy =PY <y)=PY <y =— Tz dt.
(y) = P(Y <y) = P(Y <) \/ﬁ/_we

H ®(y) dev unoloyileto o€ XAEIGTH oVahUTIXT LORGY).

To Lifhio IIrdovotrTov-Xtatio Tinrg Tepleyouy mivaxeg
e (y) v 0 <y < 3 e Prva 0.01.

Yuypetpla tne onn. = O(—y) =1 — O(y).

Ixovouou - aeconom@math.uoa.gr



Kovovixn UTTOTOLNEVT

Tunonompévn mvovmr’]

Mot .. Y~ N(0, 1) Aéyeton TUTOTOLNUEVT XoVOVIXH.

H cuvdptnon xoatavouric tne cuuBohiletar pe ®(y):
1 Y 2
Oy =PY <y)=PY <y =— Tz dt.
(y) = P(Y <y) = P(Y <) \/ﬁ/_we

H ®(y) dev unoloyileto o€ XAEIGTH oVahUTIXT LORGY).

To Lifhio IIrdovotrTov-Xtatio Tinrg Tepleyouy mivaxeg
e (y) v 0 <y < 3 e Prva 0.01.

Yuypetpla tne onn. = O(—y) =1 — O(y).

®(3) > 0.999 = P(y) ~ 1y y > 3.

(]
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Kovovixn ¢ < Tunoroinuévn

[Tivooog THOY Xavovinc xaTovounc

00 .01 02 .03 .04 05 .06 .07 08 .09

0.0 || .5000 .5040 .5080 .5120 .5160 .5199 .5239 .5279 .5319 .5359
0.1 || .5398 .5438 .5478 5517 .5557 .5506 .5636 .5675 .5714 .5753
0.2 5793 5832 .5871 5910 .5048 5087 .6026 .6064 6103 .6141
0.3 || 6179 .6217 .6255 6293 6331 .6368 .6406 .6443 6480 .6517
04 || 6554 .6501 6628 6664 6700 .6736 .6772 .6808 6844 .6879

0.5 || 6915 6950 6985 .7019 7054 .7088 .T123 .TI57 .7190 .7224
0.6 || .7257 .7201 .7324 7357 .7389 .T422 .T454 .7486 .7517 .7549
0.7 || .7580 .7611 .7642 .7673 .7704 .7734 .7764 7794 7823 .7852
0.8 || .7881 7910 .7939 .7967 .7995 8023 .8051 .8078 .8106 .8133
0.9 || 8159 .8186 .8212 8238 .8264 .8289 .8315 .8340 8365 .8389

1.0 || 8413 .8438 8461 .8485 8508 .8531 .8554 8577 .8599 .8621
1.1 8643 .8665 8686 .8708 .8720 .87T49 8770 .87T90 .8810 .8830
1.2 || 8849 .8869 8888 .8907 .8925 .8944 .8962 8980 .8997 .9015
13 || 9032 .9049 9066 .9082 9099 9115 .9131 .9147 .9162 .9177
1.4 |[ .9192 .9207 .9222 .9236 .9251 .9265 .9279 .9292 .9306 .9319
1.5 || 9332 .9345 9357 .9370 9382 9394 .9406 9418 .9429 .9441
1.6 || 9452 .9463 9474 .0484 9495 9505 .9515 .9525 .9535 .9545
1.7 || .9554 9564 .9573 .9582 9591 .9599 .9608 .9616 .9625 .9633
1.8 9641 9649 9656 .0664 9671 .9678 .0686 9693 .0699 9706
1.9 || .9713 9719 9726 .9732 9738 .9744 .9750 9756 .9761 .9767




Kovovixn

Tunoroinuévn

[Tivoncac TIH®Y xavovixnc xatoy

unc (ouvéyeta)

2.0 | .O772 9778 .0783 9788 0793 .9798 .0803 .0808 .0812 9817
2.1 || 9821 9826 .9830 .9834 0838 .9842 0846 .9850 .0854 0857
2.2 || 9861 .9864 .0868 .9871 .0875 .O87T8 OB81 .0884 .O88T 0890
2.3 || .9803 9896 .0898 .9901 .9904 .9906 9909 .9911 .9913 9916
2.4 || .9918 .9920 .0922 .9925 .9927 .9929 9931 .9932 .0934 9936
2.5 || 9938 9940 9941 .9943 9945 .9946 9948 .9949 .9951 .0952
26 9953 9955 .9956 .9957 .9959 .9960 9961 .9962 .9963 9964
2.7 || 9965 9966 .9967 .9968 .9969 .9970 9971 .9972 .9973 .9974
28 9974 9975 .9976 9977 9977 .9978 9979 .9979 .9980 .9981
2.0 || 0081 0082 0082 .0083 .0084 .0084 00B5 0085 0086 0986
3.0 || .9987 .9987 .9987 9988 .9988 .9989 9989 .9989 .9990 .9990
3.1 9990 9991 9991 9991 .9992 .9992 9992 9992 .9993 9993
3.2 9993 9093 .9994 9994 9994 .0004 0994 .9995 .0995 .0995
3.3 || 9995 .9995 .0005 9996 .0996 .0096 0906 0006 .0006 .0997
3.4 || .9997 .9997 .9997 9997 .9997 .9997 9997 9997 .9997 .9998




Kovovixn 5 LY YT roloyiopol

Atodixacior UTOAOYIOUMY YL XAVOVIXES T.|.
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Kovovixn 5 LY YT roloyiopol

Atodixacior UTOAOYIOUMY YL XAVOVIXES T.|.

@ ‘Otav €youue va utohoyiooupe po mdavotnTa Tou
apopd. Lol xavovixr T.u. X, t6te
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Kovovixn pL 36 uT y YT roloyiopol

Atodixacior UTOAOYIOUMY YL XAVOVIXES T.|.

@ ‘Otav €youue va utohoyiooupe po mdavotnTa Tou
apopd. Lol xavovixr T.u. X, t6te

Q@ Metagpdlovye T0 avTioTOLYO EVOEYOUEVO W TTPOS TNV
X—E[X]

/Var[X]

avtiotoyn Tunomoinuévn Y =
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Kovovixn YT roloyiopol

Atodixacior UTOAOYIOUMY YL XAVOVIXES T.|.

@ ‘Otav €youue va utohoyiooupe po mdavotnTa Tou
apopd. Lol xavovixr T.u. X, t6te

Q@ Metagpdlovye T0 avTioTOLYO EVOEYOUEVO W TTPOS TNV
X—E[X]

/Var[X]
@ TYroloyilouye v miavéTnta péow e P(y).

avtiotoyn Tunomoinuévn Y =
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Kovovixn ¢ ec Tumo YT roloyiopol

Atodixacior UTOAOYIOUMY YL XAVOVIXES T.|.

@ ‘Otav €youue va utohoyiooupe po mdavotnTa Tou
apopd. Lol xavovixr T.u. X, t6te

Q@ Metagpdlovye T0 avTioTOLYO EVOEYOUEVO W TTPOS TNV
X—E[X]

/Var[X]
@ TYroloyilouye v miavéTnta péow e P(y).

o ILy. Eotw 61t X ~ N (p, ).

avtiotoyn Tunomoinuévn Y =
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Kovovixn YT roloyiopol

Atodixacior UTOAOYIOUMY YL XAVOVIXES T.|.

@ ‘Otav €youue va utohoyiooupe po mdavotnTa Tou
apopd. Lol xavovixr T.u. X, t6te
Q@ Metagpdlovye T0 avTioTOLYO EVOEYOUEVO W TTPOS TNV
avtiotoyn Tunomoinuévn Y = \);‘:Ei[[XX]}
@ TYroloyilouye v miavéTnta péow e P(y).
o ILy. Eotw 61t X ~ N (p, ).
Pla< X <b) =,
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Kovovixn YT roloyiopol

Atodixacior UTOAOYIOUMY YL XAVOVIXES T.|.

@ ‘Otav €youue va utohoyiooupe po mdavotnTa Tou
apopd. Lol xavovixr T.u. X, t6te
Q@ Metagpdlovye T0 avTioTOLYO EVOEYOUEVO W TTPOS TNV
avtiotoyn Tunomoinuévn Y = \);‘:Ei[[XX]}
@ TYroloyilouye v miavéTnta péow e P(y).
o ILy. Eotw 61t X ~ N (p, ).
Pla< X <b)=;;
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Kovovixn YT roloyiopol

Atodixacior UTOAOYIOUMY YL XAVOVIXES T.|.

@ ‘Otav €youue va utohoyiooupe po mdavotnTa Tou
apopd. Lol xavovixr T.u. X, t6te
Q@ Metagpdlovye T0 avTioTOLYO EVOEYOUEVO W TTPOS TNV
avtiotoyn Tunomoinuévn Y = \);‘:Ei[[XX]}
@ TYroloyilouye v miavéTnta péow e P(y).
o ILy. Eotw 61t X ~ N (p, ).
Pla<X<b)=;;;
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Kovovixn n Yrohoyioupol

Atodixacior UTOAOYIOUMY YL XAVOVIXES T.|.

@ ‘Otav €youue va utohoyiooupe po mdavotnTa Tou
apopd. Lol xavovixr T.u. X, t6te
Q@ Metagpdlovye T0 avTioTOLYO EVOEYOUEVO W TTPOS TNV

avtiotoyn Tunomoinuévn Y = \);‘:Ei[[XX]}

@ TYroloyilouye v miavéTnta péow e P(y).

o ILy. Eotw 61t X ~ N (p, ).
Pla<X<b)=;;;
Pla< X <b) =Pt < Xop < by

g - (& o
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Kovovixn n Yrohoyioupol

Atodixacior UTOAOYIOUMY YL XAVOVIXES T.|.

@ ‘Otav €youue va utohoyiooupe po mdavotnTa Tou
apopd. Lol xavovixr T.u. X, t6te
Q@ Metagpdlovye T0 avTioTOLYO EVOEYOUEVO W TTPOS TNV
avtiotoyn Tunomoinuévn Y = \);‘:Ei[[XX]}
@ TYroloyilouye v miavéTnta péow e P(y).
o ILy. Eotw 61t X ~ N (p, ).
Pla< X <b)=;;
Pla< X <b)=P(*5t < 52F < %)
= P(SE <Y < BB Y ~N(0,1)

[

I
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Kovovixn n Yrohoyioupol

Atodixacior UTOAOYIOUMY YL XAVOVIXES T.|.

@ ‘Otav €youue va utohoyiooupe po mdavotnTa Tou
apopd. Lol xavovixr T.u. X, t6te
Q@ Metagpdlovye T0 avTioTOLYO EVOEYOUEVO W TTPOS TNV
avtiotoyn Tunomoinuévn Y = \);%[[XX]}
@ TYroloyilouye v miavéTnta péow e P(y).

o ILy. Eotw 61t X ~ N (p, ).
Pla< X <b) = ,,;
Pla< X <b)=P(%= ’ <
:P(““<Y§$),Y:N(0,1

= (1) — (7).

)

o
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Kovovixn ¢ 5 OLOT uToTTOLNUE YT roloyiopol

Hopdderypa 1: "Tdhoc ylovor




Kovovixn Opt 36 uT y Y roloyiouol

Hopdderypa 1: “Thoc yovémtwone

o H etiowa ylovémtwon oe Wia TepLoyy| novieAonotettan
UECG) UL XOVOVIXNG T.U . UE UEom Tun 60 exatootd xon
ot amxhor 20.
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Kovovixn Opt 36 uT y Y roloyiouol

Hopdderypa 1: “Thoc yovémtwone

o H etiowa ylovémtwon oe Wia TepLoyy| novieAonotettan
UECG) UL XOVOVIXNG T.U . UE UEom Tun 60 exatootd xon
ot amxhor 20.

o Ilowd n mdavoTnTo 1 QETEWT YIOVOTTWON Vo Efvar
TouldytoTov 80 exatooTd;
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Kovovixn Opt 36 uT y Y roloyiouol

Hopdderypa 1: “Thoc yovémtwone

o H etiowa ylovémtwon oe Wia TepLoyy| novieAonotettan
UECG) UL XOVOVIXNG T.U . UE UEom Tun 60 exatootd xon
ot amxhor 20.

o Ilowd n mdavoTnTo 1 QETEWT YIOVOTTWON Vo Efvar
TouldytoTov 80 exatooTd;

Ixovouou - aeconom@math.uoa.gr



Aocxfoeig ‘Aox. 1 Aox. 2 'Aox. 3

Aoxnon 1: Trohoylopol yio GUVEYELC T.u.
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Aocxfoeig ‘Aox. 1 'Aox. 2 Aox. 3

Aoxnon 1: Trohoylopol yio GUVEYELC T.u.

o X: Muveyng T.u.
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Aocxfoeig

Aoxnon 1: Trohoylopol yio GUVEYELC T.u.

o X: Muveyng T.u.
e Ymm: X<x>:{cx(3—x); 0<x <3,
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Aocxfoeig

Aoxnon 1: Trohoylopol yio GUVEYELC T.u.

o X: Muveyng T.u.
e Ymm: X<x>:{cx(3—x); 0<x <3,
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A ‘Acx. 1

Aoxnon 1: Trohoylopol yio GUVEYELC T.u.

o X: Muveyng T.u.

e Xnm: (2) = cx(3—x), 0<z<3,
X 0, AAALOC.

°ec=:

o E[X]=;
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A ‘Acx. 1

Aoxnon 1: Trohoylopol yio GUVEYELC T.u.

o X: Muveyng T.u.

e Xnm: cx(3—x), 0<z<3,
fx(z) = { 0, AAALOC.

e c=;

o E[X]=;

o Var[X]| =;
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A ‘Acx. 1

Aoxnon 1: Trohoylopol yio GUVEYELC T.u.

o X: Muveyng T.u.

e Xmm: — <z<
fx(@) = { (c),x<3 o 2)\%2@._ )

e c=;

° B[X]=;

o Var(X| =;

e P(X>1X€e[-1,2]) =;
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A S "Aox. 1 '/

Aoxnon 1: Trohoylopol yio GUVEYELC T.u.

o X: Muveyng T.u.

e Xnm: — <z<
fx(@) = { (c),x<3 o 2)\%2@._ )

e c=;

° B[X]=;

o Var(X| =;

e P(X>1X€e[-1,2]) =;

e P(X >1]|X €]0,4]) =;

Ixovouou - aeconom@math.uoa.gr
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Aoxnon 2: YUVApTNOELS CUVEYOUC T.J.
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Aoxnon 2: YUVApTNOELS CUVEYOUC T.J.

@ X: Yuveyng T.u.
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/

Aoxnon 2: YUVApTNOELS CUVEYOUC T.J.

@ X: Yuveyng T.u.

e X 1, 0<z<1,

Jx(x) = { 0, oAhOC.
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/

Aoxnon 2: YUVApTNOELS CUVEYOUC T.J.

@ X: Yuveyng T.u.

e X {1’ 0<z<lI,

fx(z) = /
oV = X2 Z =X, 0, oAhOC.
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Aocxfoeig ‘Ao

Aoxnon 2: YUVApTNOELS CUVEYOUC T.J.

@ X: Yuveyng T.u.

e X {1’ 0<z<lI,

fx(z) = /
oV = X2 Z =X, 0, oAhOC.

e Yuvopthoelc xatavounc Fy (y), Fz(z) ;
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Aoxnon 2: YUVApTNOELS CUVEYOUC T.J.

X Yuveyng T.u.

e X {1’ 0<z<lI,

fx(z) = /
Voo X2 7 WX 0, oAhOC.

Yuvapthoeig xatovouic Fy (y), Fz(z) ;
X fy (), fz(2) ;

(]
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Aoxnon 2: YUVApTNOELS CUVEYOUC T.J.

@ X: Yuveyng T.u.

@ XTI | 0<g<l
fx(z) = { T =

oY = X2 7 =¢X. 0, odloe.

@ YJUVUPTACELS XATUVOUNG Fy(y), Fz(2) ;

o Xnn fy(y), fz(2) ;
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Aoxnon 3: Mn-gporyuevn onr.

e X: Muveyng T.\.
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Aoxnon 3: Mn-gporyuevn onr.

e X: Muveyng T.\.

@ T
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Aoxnon 3: Mn-gporyuevn onr.

e X: Muveyng T.\.

e Xnm: 1 0<zr<1
_ 2z’ = 4
fx() { 0,  ohube.

@ YuVApTNoT XATAVOUAC FX(7:1:) =;
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Aoxnon 3: Mn-gporyuevn onr.

e X: Muveyng T.\.

e Ynm: 1 0<zr<i1
_ 2z’ = 4
fx(z) { 0,  oddbe.
e Yuvdptnon xatavounc Fx(z) = ;

o P(X >1/2)=;
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Aoxnon 3: Mn-gporyuevn onr.

e X: Muveyng T.\.
e Ynm: 1 0<zr<i1
_ 2z’ = 4
fx(z) { 0,  oddbe.
e Yuvdptnon xatavounc Fx(z) = ;
o P(X >1/2)=;
° E[X] = Var[X] =

IXovouou - aeconom@math.uoa.gr






Mreptoexde, AL xa Tortowdrc, I'.N. (2013) Ewoyoyn
otic Iavétnreg pe Mroryela Ltatiotixrg, Exdooeic TUoha.

o Ocwplo:
3.3 Kavovixég Tuyalec MetofAntec
o Aoxroeig:

3.3 HpoPBhuato 11, 12
Ou aoxrioeig Tou TePIEYOVTUL O TIC TUPOUCES
OLoPAVELES Xa BEV Eytvay O TNV TEE.
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