3amaame 1 Mo kKypcy «baitecoBckmit BBIOOD MoOzeaei»
Ob6imag nadopmausa
e Bpewms ciuaum 3aganus: 1le centsops, 16:00 mo Mockse;

e MakcumaJsibHasi O0a3oBas oleHka 3a 3ajanue 50 6a/I0B, TaK YTO MPHU YKEJAHUU MOYKHO BbI-
MOJTHATH HE BCE;

e Ouenka aBropa Hamydnieii paboTsl yapansaercs (¢ yaerom 6asmos ceepx 50), HO He Gotee,
geM 710 125 6asLioB;

e Bompocwr u camo 3ajanue npuHUMaiOTCd mo noure: aduenkol@gmail.com;

e Tema muchbMa: BOIPOC IO 3aJAHUI0 #1 WM perneHne 3aaaHusd 7#1;

e Ono3manne Ha HeIETIO0 CHIZKAET OIEHKY B 2 pasa, omo3manne na ac ua 0.5 = 0.41%;
e PaboThl OMO3JaBIUX HE YYACTBYIOT B KOHKYPCE Ha, JIYUIIyI0 padoTy;

e 3ajanue He NPUHUMAETCS MOCJE ero pa3dopa u / Win Hocae OObIBICHUS 00 STOM.

Bamadga 1 (10 6ansos). [Tycth MpOBOANTCS SKCIEPUMEHT MO yTajbIBAHUIO CTOPOHBI BHITIAAHUST
YeCTHOU MOHeTHI. II3BecTHO, UTO OpaKys MpaB ¢ BepOATHOCTHIO p; = 0.9, a OOBIYHBIH YeTOBEK C
BEPOSITHOCTBIO po = 0.5. M3BecTHO, uTO UwemoBek P okaszascsa mpas Bo Bcex n = 10 Opocanngx. C
KaKOI BEPOSITHOCTHIO P sIBJIsIeTCsT OpaKky/ioM, eC/in CAydaiiHbie 9e/J0BEK OKA3bIBAETCS OPAKYJIOM C
BepositHOCTHI0 1074 (3 Gasia)? Ilycrs yesiosek P BhIOpan He cayuaiino, a Kak Jjyumuit cpeau 100
qe10BeK 1o yrajpiBanuio k = 100 Beimajenuit MoueThl. BhIBECTH HOBYIO allpHOPHYIO BEPOSITHOCTH
TOro, 9T0 P opakys ¢ y4éroM ero HecaydaitHoro Bbibopa (7 6asios).

a) aHAIUTHYECKH (TPUOJUKEHHO) Jist caydas k > 1;

6) communpoBanunem st 3nadennii k£ or 1 g0 1000. TToctpouts rpaduk st pasHbIX k.

Bamauga 2 (10 6amios). Ilycrs nmeercs HOP BeiGopka {x1, ..., x,} n3 HemsBecTHOTO pac-
npeJie/ieHnsi ¢ KOHeYHOi miIoTHoCThIo. Ha yposue 3naunmoctn o = (.05 mpoBepUTH rumoTesy o
TOM, 4TO JECATHIIPONEHTHAS KBAHTHIb 3TOTO paclpeieeHus paua mg = (.

Bagaua 3 (20410 6amnos). [Iycth umeercsa BoIOOpPKa nap z; = (5, ¥i), i = 1, n,

2~ N <Zi|(0, 0y, (; ’1))) .

s cratucrukn T(Z) = — Y1 | x;y; HOIyIuThH
n

I'mnorezaHy: p=0

a) pacnpejiesieHue JIsi PaA3HbIX 3HAYEHUH p W HAPMCOBATH MJIOTHOCTHL st p = 0 u p = 0.5 mia
n = 100;

6) 3aBUCUMOCTH MOIIHOCTHU JAaHHOT'O KpUTEpHusdA OT MCTUHHOTO p

cOMILTHpoBaHueM (5 GAIOB) U MPUOINKEHHO aHATUTHYECKH (5 GAIOB), U MPEIOKUTE (HopMy

(3 Basta) 3aBUCHMOCTH MOIIHOCTH KPHTEPHUS OT 1 H p.
1
. o n )
CpaBuuth MOIHOCTH (7 GAIOB) B 3aBHCHMOCTH OT p co craructukoit 1'(Z) = o Yoy (i — i),
PACCMOTPEHHOI Ha JIEKITUH.

Kakyio CTaTHCTUKY BBI TPEJIOKUIA OBl JIIA UCIOAL30BaHus Ha npakTtuke? (410 6amwios Tomy,
KTO TIPEJJIOZKUT CBOIO M apryMEeHTHPOBAHHO ODOCHYET, UTO OHA JIYYIIIE).

Bamaua 4 (15 6amnos). Ilycrs x = {21, ..., z,}, n = 12 ecto HOP suibopka u3z N(0, 1).
[ycte y = {y1, ..., Yn}, n = 12 ecrb HOP BoiGopka w3 N(0, 1), HesaBucumast ot {1, ..., Tp}.



OueHnTh (COMIUIMPOBAHUEM WM MPUOIMIKEHHO AHAJIUTHYECKH), CKOJBKO DA3HBIX (M HE3aBHCH-
MBIX) BBIOOPOK Y HYZKHO paccMOTperh K, 9ToObl HANTH Ty, KOTOPasi JaeT BIGOPOUHYIO KOpPeJIs-
nuio ¢ x He Menee p = 0.97 (5 6amnos). [Tocrpours rpadux 3asucumoctn K (p) B quanasose or 0
10 0.99 (5 6amnos). Kakoii mpukIagHON BHIBOI MOXKHO CIEIATH W3 9TOTO SKCIEPUMEHTA TOMUMO
M3BECTHOTO «KOPPEJISIHs He O3HAYAeT MPUINHHOCTLY (5 6aion)?

Bamaua 5 (5 6asnoB). [Tpusectn mpumep, Korja HamBHBI GailecoBekuii Kaaccudukarop
Kiaccnduppyer oObeKThl He JIydlle, YeM Hayral, XOTsl FeHepajbHas COBOKYIHOCThL (BCce BO3-
MOYKHBIE O0BEKTBI) HIEATBHO pasienuMa’

Bamaua 6 (10 6asios). B yenosuax zamauu 3 qyist p = 0.2 u p = 0 mpu n = 100 commim-
poath m = 1000 BIGOPOK nap z;, i = 1, m. C MOMOIIHIO OIHOI W3 PACCMOTPEHHBIX (HJIH CBOEil )
CTATUCTHK TMOJYYUTH JOCTHTAEMBbIE YPOBHHU 3HAUYUMOCTH Pi, ..., Ppm. IS YPOBHS 3HAUYNMOCTH
a = 0.05 cpaBHUTH pe3yJbTAThl MPUMEHEHWS OTCYTCTBHS IMOMPABKNA HA MHOXKECTBEHHOE TeCTH-
poBanne, monpaBku boudepponn n monpaku Bermkamuan-XoxOepra B TepMHUHAX MOJTYIEHUS
JIOXKHBIX OTKPBITHIi (JT0XKHO OTKJIOHEHHBIE THIOTE3bI) WM MPOMYCKA TAKOBBIX (JI0JKHO TPUHSIITHIE
runiore3sl ). Kourponupyer u nomnpaska Benmkamunn-Xox6epra FDR, #a yposre o u ouemy?

Bamada 7 (10 6ammoB). B yeiaosusx 3amaun 6 commanposars m = 1000 BEIGOPOK map, HO ¢
Pm, 3ABUCSIIAM OT HOMepa BbIOOpKH. [IpoBecTn Te Ke ucciegoBanusi, 9To U B 3aja4e 6.

Pi—1, ¢ BepoaTHOCTHIO (.3,

pu (:]7 Z pr—
P P 0.2 — p;_1, ¢ BepogaTHocThio (.7.



