Metody rieSenia uloh z pravdepodobnosti a Statistiky
Domaca uloha 7

Pokyny k odovzdavaniu:

* Osobne na zaciatku cvicCenia alebo mailom na adresu beata.ulohy@gmail.com s predmetom
pravdepodobnost 2018 - DU7 - priezvisko. Format predmetu aj mail je potrebné dodrzat'.
V pripade odovzdavania mailom rieSenia spiSte do textoveho suboru alebo ich odfot'te
(dostatocne kvalitne, aby bol text Citatel'ny) a skonvertujte do pdf formatu (da sa to spravit’
aj online). V pripade odovzdavania tilohy mailom treba mail odoslat” pred zaciatkom
cviCenia.

* PririeSeni domacich tiloh mozZete spolupracovat’, ale vysledne rieSenie musi napisat’ kazdy
samostatne. Odpisané tlohy budu hodnotene 0 bodmi.

* Termin odovzdania tejto DU: Stvrtok 3. maja 2018 do zaciatku cvicenia

“Plny pocet” bodov za doméacu ulohu je 60, moZete vSak ziskat’ aj viac ako 60.

Priklady, rovnako ako vybrané priklady z pisomky, su z pracovnych pohovorov na Wall Street a City
of London. Tentokrdt v pévodnom zneni. :) Kazdy priklad je za 20 bodov.

1. We play a game, with a fair coin. What is the expected

Quaﬂt ]Ub length of time until a either two heads (H) or tails (T)
lntenflew appear consecutively. What is the expected time until
= . the game stops?
Questions
2. Suppose three assets A, B, C are such that the
And A[‘ISWE’I’S correlation coefficient of A and B is 0.9 and the
correlation coefficient of B and C is 0.8. Is it possible

Second Edition for A and C to have correlation coefficient 0.1?

T 3. You throw a coin one million times. What is the
Ma rk Joshi expected number of strings of 6 heads followed by 6
Nick Denson tails?

Andrew Downes
4. Suppose ou have a biased coin with P(head)=0.45 and
P(tail)=0.55. We play a game where if the coin results in
a head you get one point, otherwise you get minus one
point. If after 3 tosses you have at least 1 point then you
win 100 USD otherwise you get nothing. What is the
value of the game to you?

5. What is the probility of seeing the same number on a
rouette wheel with two zeros plus the usual 36 numbers
and on the sum of two dice?
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