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6) Bec Broporo cnaraemoro B LeneBoit dyHkuun 6yger Brille, ¥ Koa(pHIIHEeHTE
OYOYyT 3aHYNATRCH.

B) Ouenku koadduumentos OyLyT cTpeMHTECH K TEM, KOTOPEIe Ob1IM BB ITOMYYe HEL
npu oderuaom MHEK.

2. a) tu., = (0.375—-1)/0.085 = —7.35, 1y 975107 = +1.97. OcHOBHAA rMIIOTe3a OTBEPTALTCH.
6) Heofxonumo npoBepMTh runoresy o ToM, uto [y = /5. Muaue rosopa, uro 3, —
2 = 0. Haiiném cranpapTHyio olnoKy:

Var(f3;—55) = 0.12524+0.085%—2.(—0.0096) = 0.04025, cnenosarensuo, se(3—3a) = 0.205
Tormat,,, = (0.6029—0.375)/0.205 = 1.11, fj g75.197 = £1.97. OcHoBHA% rUNIOTe32
He OTBEPraeTcs.

B) tope = —0.964/0.707 = —1.3635, t oy = £1.97. OcHOBHAA rUNOTE3a HE OTBEPraeTCs.

r) Fyosa101 = 2.65

(0.954 — 0.9)/3
Fm o 02 gl
10050104 =

OcHoOBHAA TUITOTE3a OTEEpPraeTcHd.

3. Beimmmuorem OrpaHMYeHHYIO M HEOTPAHMYEHHYID MOIENIM:

R:Yi=5B+/Xi+ Bdite
UR:Y; = By + Apd; + (81 + A1d)) X; + (B2 + Aad;) Z; + &4,

rae d; naMMu-TiepMeHHas, 0603HAYAIIAY TOPOACKMX KILTele:

d 1, nnsxuTeneli ropoga
: — 5
(), n§ng cenbCKMX AHUTENEH

[posepaTs GymeM cleAyo0ILIYIO0 TUIOTE3Y:

Hf,:.ﬁn=:31=f_".2=ﬂ
H,: A2+ A3+ A2>0



[MocunTaen sHAMEHME CTATHCTHEM:
EY- M = 131.73
500/ (500 — 6)

£

Eputnueckoe smadenne: Fﬂ_u,:,,im,;g_i = 2.62. Ocnosnas THOOTe3a OTHEPTAETCd, TO €CTh
SABMCHMOCTE HETBLIA CUHMTATE €OHHOM.

4. a) Cobcrsennele unmcna matpumer X© X: A = 185, A = 1, Ay = (115, IapameTp
obycnosneHHOCTH: +/ 1.8 ::ﬂ. 15

ﬁ} BHHCHI'IZM., CROTERRD TTaEHRIX ROMIIOHEHT HYAEHO HAWTH:

A 1.85

= = {L.61{6) < 0.7

‘}L| =+ .:"l.g + )t:] 34 { 1] ll
A1+ Az 2.85

= =95 = 0.7
A+ Az 4+ Ay d

Heobxommmo HalTH ABE FIABHEIE KOMNIOHEHTH. Hanpumep, nogoligyT cie gyomme:

1fy/2 0
T = —ll,‘l\;"{i Zn = 0
0 1

5 a) = Jlumeiinas mofent. [Ipn ysemmuenmn ofmedt naomann Ha 1 M MPONaHH B
pacuETe Ha KBafpaTHRIN MeTp cHu3ATCH Ha 1525 ryneaenon.

« Tonynorapudmuueckas monens, [Ipu ysenmaennn obmes muomagm Ha 1 M
MPOAAN B PACMETe HA KRAIPATHRIE METp CHHIATCS Ha (1.24%.

» Mogens B norapudmax. [Ipn yeeawuenn obuted muomann Ha 1% opogaky
B paciéTe HAa KEaOpaTHEI MeTp cHuaaTcsa Ha (LI1%.

6) Mosmo socnonssosaTeca PE-rectom. HTo6m1 BRIGpaTE MeR Iy THHEMHO I nonynorapuMirsecs

—— ————
MOfIeNSMM, HA MepBOM Inare HaxoguM oueHkw |n Sales u Sales. Ha sropom —
OLEHMEAEM BCTIOMOTATEILHEIE PETPECCII:

In Sales; =y + 1 Size; + 1N full, + v Ntemp; + v,Owner,
—;—H.{.’E:EIFE,— - Exp(h?m.si)j + £y
Sales;, = d; + 8, 5ize; + 8, N full, + §;Ntemp, + 8,0umner,

+ Hg“ﬂ mi =5 ]Il_?l!-'!_‘i_;*l} + £
Ecnn koadupunment ) mesnauny, To BrGHpaeTes nonynorapupuMIHeckas MOIeTh.
Ecmu koadmument f: Hesmaumnm, To BribmpaeTca TuHelHAS Mogens. Ecnu oba
xoadduimenTa IHAYHME! HINM HE3HAYNMEl OJHOEPEMEHHO, TO BRIDOp CAETaTh
HEBOIMOMKHO.

I8 Beifopa Mew Iy THHEHHOH H THENHOH B nnrapmi:m{ax MOIETSEMH IpoLe Ty Pa
AHATOTHYHA.



