
EC4) = E
&Momenty vactieda Gamma : Ex =B

Er= .+ = .! = 1

Er =
1

Le

↑(2+2) 1 3 . 1 : (2)=
2
2 ↑(2)

=

4
:

↑(2) 2

EY I
1

.

(2+3)
= Y .

4 : 3 . 2 . +(2)
= 323 ↑(2) ↑(2)

E
EL= 2EY

I I . I = E
E

EL =

3 EY
= 3 = 1

VorChl= E -(EU) = 1- I =

Oop. A



I
Mw(r) =

1- per

Mr(r) = ea

D 2v

1 - ger
= e

pX
2
+ (g - 1) x + (0 - 1)

ze 3r qx
3
- x +p : (X - 1)

e - e =P - gx + qx2
(g - 1)x + P

X = 2

V
- (g - 1)42 + (g - 1)X

( - 1) x + P
x
2
- qx -

p = 0 7
- (9 - 1) x

+ (q - 1)

qX
3
-

x + P
=

0 p + q - 1
= 0

qx2 + (g - 1)x + (g - 1) = 0

1 = bi - 4ac = (g - 1)2 - 4q(q - 1) = p2 -4qp

x = P
- 02-4qp'< B
20

xz
= P

+ 02 - 4qp
20

f

e
=

P + xp2 -4qp
2q

R = m(p + 2 - 4qw
!

) Rob. D2q



e-
Ru

Y(u) =
=Ce

BVI
, T (a)

2 pophedniego zadania :

R = m(P+ 84401) = m(E
+

22 =

4 - 2) = m(1 + )

- Ru - R 2

e
=

e
=

1 + 55

- v(T) = Y + 1
R

Rk + R k
↳

peEle(+1) = e rg
= pe" Ex(pe) =

1- pe
R
-

z(1 ) 1 + 15 ↳ 1 + 15
I I ↳ I

1- (1) 4 3 - 15 3- 15

3- 55 6-2553- 15
- 615

4(1) = 145 1 + 55

8 - 615 + 5
= 144& -

6 + 215
=

3+ 15 = 9 - 5
-

7 -315
I

2

Oro . A



zazenia

· X 0

· EX
= 20

· E((X - 10)+] = 13

· P(X(10) = 2

E[(X-5)+] = ?

E(X-5)+
= E(X -5)+ H(X2 10) + E(X -5)+ 1(X) 10) =

= EX.1(XI 10) - 5 . E1(X= 10) + E(X-5)+ · 1(X< 10) =

= E(X - 10+ - 1(X = 10) + E + E(X - 5) + 1(X-10) =

= 15
.
5 + E(X - 5)+ 01(X- 10)

X

Jahie so motive ratos c tego egainia ?

Many oguaninenie EX= 20 , wiss :

20 = EX · 1(X = 10) + EX- 1(X< 10) = 18 + EX . 1(X< 10) , cyli

EX - 1(X < 10) = 2 = to just nasse opanivemie na XIXC10

· Wonto's archicana re m .

20
, myti na penno to jest 20 ;

pytomic my O jest osisgane ?

Gilli XIX10 jest state conne 4
,
to opaminence jut spetrione

over (X-5)+= 0



· zeby dostas opaninenie game , chemy , zety jah majnicks a

asse whiode XX10 trafita powriej progr 5, cytiz pritwen

P(X= 0vX = 5) = 1

Niech p = P(X = 0

E(X -5)+ 1(X < 10)
= E0-1(X<5) + E(X-5)1(52X < 10) =

= E(X -5)1(52X - 10) = EX1(52X-10) - 58(52X< 10) =

= EXA(X(10) - EX1(X(5) - 5(P(X 10) - P(X25)] =

= 2- 5(z - p) = 5p - E wispytamie jahie just majaishave
native p

zeby dosta's jah magiste p to uncaring me . XIX 10 do

0 (2 p-stwemp) own cate Mite do 10 :

2 = EX1(X < 10) = 0p + 10(2 - b) = 5 - 100

p = 0 . 3

Stad E(X-5)
+
1(X-10) = 1

DRUGA METODA

E[(X -51+] = %(x -5)+ f(x)d = xf(x)d - 5 -)f(x)d =
= (xf(x)d + xf(x)d - 5P(X4 10) - 50(52x 10)

13 = Ef(X - 10) +3 = (xf(x)0 - 10P(X < 10) = -x f(x)dx - 5
xf(x)dx = 18
20 = Ex = xf(x)dx + xf(x) = !xf(x)dx = 2
EL(X-5) +3 = 18 + [xf(x)dx - 5 0 0

.
5 - 58(5-X 10) =



=

15
,
5 + xf(x)0

- 50(52x = 10)

mint
, trymany" jah najuisc

j

-Hea poniij 5

E[(X-5)+] = 15. 5

max-> trynamy" -step to 10

E[(X-5) +] = 15
.
5 + 11-500. 2 = 16

.
5

60 f(x)o =

8
. 2


