JIuctok 2

1. dokaxwure, uto mis oooro n u 0 < € < 1 Haiaércsa N, Takoe ITo ISl TI0OOTo Yuciia OpocaHuit
CUMMETPUYHON MOHETHI, 00J1bIIero /N, BEpOSITHOCTh OTKJIOHEHH I YKCJIa BBITAJICHUH OpJia OT OJIOBUHBI
griciia Opocanuii (OoJIbIIIe WM MeHbIIe?), 4eM Ha n ITYK, OyJeT Bceraa MeHbIIe &.

2. CKOJIbKO pa3 J0CTATOYHO MOAOPOCUTh CAMMETPUYHYIO MOHETY, YTOOBI BEPOSTHOCTh OTKJIOHEHUST
107 BhinaaeHui opia ot 0.5 6osee, yem Ha 0.001 6pu1a He 60:bIIe 0.0017

3. Jlokaxwure, 4TO BEpOSITHOCTh TOTO, YTO YKCJIO BHINAACHHUI OpJia B OpPOCAaHMH CUMMETPHYHON MO-
HETKHU 21 pa3 OTKJIOHUTCS OT 1 POBHO Ha k MajaeTt ¢ pOCTOM 7. U C POCTOM K.

4. Haiigute acuMnTOTHYECKOE pacnpeaesieHre I MApKOBCKOT'O Mporiecca:
HavajbHOE cocTosiHue — (), mepexobl U3 Hero BO3MOXHbI B 1, 2, 3 (paBHOBepoATHO). M3 1 BO3-

MO>KHBI PaBHOBEpOsTHbIE Niepexoapl B 4, 2 u 1. I3 2 — paBHOBeposiTHbIE nepexoabl B 0, B 3 u B 6. U3
3 — nepexop ¢ BeposATHOCTHIO 1 B cocTtosiHue 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 MpebIIyIINX, ABIAETCA NIPOEKLUEe MapKOBCKOTIO.

6. ITyctb cucrema cUrHanIM3alyy UMEET KaKylo-TO BEPOSATHOCTD MPOIYCTUTh ONIACHOCTh, BO3HUKAIO-
IIIyIO C BEPOSITHOCTBIO P, 1 KAKYIO-TO BEPOSTHOCTD JIOKHOTO cpadaTeiBanusl. [1pu aTom moboe cpadatsl-
BaHME CUCTEMBI CUTHAJIM3AIMK 00XoauTcs HaMm B (', a nponyieHHas yrpo3a — 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 IPH YCJIOBUM OTCYTCTBUSI CUTHAJIa MEHbIIIE, YeM BEPOSITHOCTb OTCYTCTBHS CUTHAJIA [IPU YCIIOBUU
HAJIM4YMSA ONacHOCTU? BBIrOIHO — 3HAYMT, BHITOIHEE, YEM CUCTEMOM, KOTOpasi Bceraa NoAaeT CUrHall,
Y YeM CUCTEMOH, KOTopasi HUKOI'/1a He MOJA€T CUrHAJ.

7. OxoTHUK cerofHs no0yzaert 1 3Bepsi ¢ BepOHTHOCTbIO%, 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?



