Teopus BepoATHOCTEN U caydaiHble npoueccsl (P/12, P/16, 4-i cemecTp), Ynrnpesa O.10.
OTBETbI Ha Bonpochbl CTyAeHTOB

CamocrosiTesibHAsA padoTa
(Cemunap 9)

Bamaua 3. Cnyugaiiasie Benuuutbl & (w) u & (w) UMEOT cleayromnme
yuciaoBbie Xapaktepuctuku: M[& (w)] = —0,5, D[&(w)] =3, M[&(w)] =1,
D[&(w)] = 2,9, cov[é(w), & (w)] = 2. Haiith mareMaTHdecKoe OXHIaHUE,
JTUCIIEPCHI0O W KOBapUAIMIO ClydailHbiX BeanuuH 1 (w) = 3&;(w) — 2&(w) u

n2(w) = 58 (w) — & (w).

Pewenue. Hatinem MmaTeMaTHUeCKO€E OKUIaHUE .

Mn,(w)] = M[3§;1(w) — 2§, (w)] = 3M[$; (w)] = ZM[§z(w)] =
=3-(-05)—2-1=-35;

M[n,(w)] =5,5.

Beraucnum nucnepcuro:

D[n;(w)] = 32D[&;(w)] + (=2)*D[&;(w)] + 2 3+ (=2)cov[&; (w), & (w)] =
=9-3+4-29-12-2=14,6; D[n,(w)] =50,5.

[IpumeHnm cieayromme CBOMCTBRA:

1. cov[ny(w),n(w)] = M[ny(w)nz(w)] — M[n,(w)] - M[n,(w)];
2. D[¢(w)] = M[&*(w)] — m§.

Brerauciaum

M[n,(w)n,(w)] = M[(3f1(0)) - 252(0)))(552(0)) - 51((0))] =
= 17M[§; (w)& ()] — 3M[¢F ()] — 10M[£5 (w)];
a) M[§; ()& (w)] = cov[&(w), & (w)] + M[&; (w)] - M[&;(w)] =
=2+4+(-05)-1=1,5
6) M[¢f (w)] = D[§;(w)] + M?[§;(w)] = 3 + (=0,5)* = 3,25;
M[§3 (w)] = D[&(w)] + M?[§(w)] =29 +1 = 3,9;

= M[n(0)n(@)] = 17M[§; (w)éz(w)] — 3M[£F ()] — 10M[¢5 (w)] =
=17-15-3-3,25—-10-3,9 = —23,25.
B pesynbrare
cov[n; (w), Nz (w)] = M[n(w)nz(w)] — M[n1(w)] - M[nz(w)] =
= —-23,25—-(-3,5):5,5 = —4.



