Klausur Statistik IT Ersttermin
Sommersemester 06
Kurzlosung

[A1]

X und Y sind unabhéngig.

[A2]
E(X)=5
E(Y) =20
Var(X) =25

(
Var(Y) = 1.600
[A3]

E(Z) = 100
Var(Z) = 90.000

[A4]

E[U(X)] = 1,1989
E[U(Y)] = 0,9230
E[U(Z)] = 0,6909

= Investor wahlt X.




[C2]

~ A

Ai: P(1<X<5)=0,3093
alternativ: Ag:  P(1 < X <5) =0,2972
[C3]

InZ\) =n-In(\)—X\- anlxz

= A\ = ——— =0,1053
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