JIuctok 2

1. dokaxwure, uto mis oooro n u 0 < € < 1 Haiaérca N, Takoe ITo ISl TI0OOTo Yuciia OpocaHuit
CUMMETPUYHON MOHETHI, 00J1bIIero /N, BEpOSITHOCTh OTKJIOHEHH I YKCJIa BBITAJICHUH OpJia OT OJIOBUHBI
qriciIa OpocaHuil OOJIbIIe, YeM Ha 1 IITYK, Oy/IeT MEHbIIIE €.

2. CKOJIbKO pa3 IOCTATOYHO MOAOPOCUTh CAMMETPUYHYIO MOHETY, YTOOBI BEPOSTHOCTh OTKJIOHEHUSI
JoJM BhinageHui opia ot 0.5 6osee, yem Ha 0.001 6puta He 60:bIIe 0.0017

3. Jlokaxwure, 4TO BEpOSITHOCTh TOTO, YTO YKCJIO BHINAICHHUI OpJia B OPOCAaHMM CUMMETPHYHON MO-
HETKH 7 pa3 OTKJIOHUTCSA OT 4 POBHO Ha k TAJaeT ¢ pPOCTOM 7 ¥ C POCTOM K.

4. Haiigute acuMnTOTHYECKOE pacnpeaesieHre I MApKOBCKOT'O Mporiecca:
HavyaJbHOE COCTOsIHME --- (), mepexobl U3 Hero BO3MOXHbI B 1, 2, 3 (paBHOBepoATHO). 13 1 BO3-

MO>KHbI paBHOBEPOSTHbIE TIepexo bl B 4, 2 u 1. V3 2 --- paBHOBeposTHBIE nIepexoas B 0, B3 u B 6. 13 3
--- iepexof; ¢ BeposTHOCThIO 1 B coctosiHue 0. V3 4 1 U3 5 --- BO3MOKHBI paBHOBEPOSITHBIE IIEPEXO/IBI
B cocTosiHusA 5 u 4. 13 6 nepexon B 6 UMEET BEPOATHOCTD 1.

5. Iokaxwure, 4TO JIIOOOM MPOLIECC, B KOTOPOM CJIEIyIOIIee COCTOSIHUAE 3aBUCUT OT (PMKCHPOBAHHOTO
KOJINYECTBA MpebIyIINX, ABIAETC NPOEKLUEe MapKOBCKOTIO.

6. ITycTb cucrema curHanu3alyy UMEET KaKylo-TO BEPOSTHOCTDb MPOIYCTUTh ONIACHOCTh, BO3HUKAIO-
II[yIO C BEPOSITHOCTBIO P, ¥ KAKYIO-TO BEPOSTHOCTD JIOKHOTO cpadaTeiBanusl. [1pu aTom moboe cpadatsl-
BaHME CUCTEMBI CUTHAJIM3AIMU 00XoauTcst HaMm B (', a nmponyieHHas yrposa --- B L > C'. Ilpu kakux
cooTHommeHusIx Ha p, L, C' (a Takxe BepOATHOCTH cpadaThIBaHUS MIPU YCJIOBUHM OTCYTCTBHS M HAJTMUUS
OIACHOCTH) MOKET OBITh BBITO/IHO MOJIb30BATHCS CUCTEMOM, Y KOTOPOM BEPOSATHOCTh OTCYTCTBHSI OIAC-
HOCTH IPY YCJIOBUM OTCYTCTBUSI CUTHAJIa MEHbIIIE, YeM BEPOSITHOCTb OTCYTCTBHS CUTHAJIA [IPU YCJIOBUU
HaJIM4YMSA ONacHOCTU? BBIrO/IHO --- 3HAYMT, BHITOIHEE, YEM CUCTEMOM, KOTOpasi Bceraa NoAaeT CUrHall,
Y YeM CUCTEMOH, KOTopasi HUKOI'/1a He MOJA€T CUrHAJ.

7. OxoTHHK cerofHs no0yzaert 1 3Bepsi ¢ BepOHTHOCTLIO%, 2-X 3BEpei C BEPOSTHOCTHIO % u 3-X 3Bepeit
C BEPOSITHOCTBIO %. Brl npucoenuHseTeck B ciy4aiiHblil MOMEHT, I09TOMY PaBHOBEPOSITHO YBUIUTE OT
0 1o Bcex ceromHsIHKUX nonaganuid. KakoBa BeposTHOCTh yBHAETH XOTsI Obl /1Ba nonaganus? Kakosa

BEPOATHOCTb YBUJIETH €ILIE OAHO MOMNaJaHUe, €CJIM C MOMEHTA BCTPEYU YKE CIIyUUIIOCh POBHO OJHO?



