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1. Velja pZ(z) =
∫ ∞

−∞
pX(x) pY

(z

x

) dx

x
.

Meje dobimo iz pogojev 1 ≤ x ≤ 2, 1 ≤ z

x
≤ 2.

Za 1 ≤ z ≤ 2 dobimo pZ(z) =
∫ z

1

dx

x
= ln z.

Za 2 ≤ z ≤ 4 dobimo pZ(z) =
∫ 2

z/2

dx

x
= 2 ln 2− ln z.

Torej je:

pZ(z) =







ln z ; 1 ≤ z ≤ 2
2 ln 2− ln 2 ; 2 ≤ z ≤ 4

0 ; sicer

2. Najprej za vsak λ ∈ R izračunamo:

E
(

eλX
)

= E
(

eλY
)

=
1√
2π

∫ ∞

−∞
eλx−x2/2 dx =

eλ
2/2

√
2π

∫ ∞

−∞
e(x−λ)2/2 dx = eλ

2/2

Nato izračunamo:
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)
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eX eX+Y
)
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)
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=
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(

e2X
)

E
(
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)
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(
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)

E
(

eX
)

E
(

eY
)

=

= e5/2 − e3/2
.
= 7
.
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3. Iz centralnega limitnega izreka dobimo:
E (Xi) = E (X̄) = 1, D(Xi) = 0

.
6, D(X̄) = 0

.
006.

Torej m izberemo tako, da velja Φ

(

m− 1√
0
.
006

)

≈ 0
.
95, kar nam da m

.
= 1
.
13.

Dejansko je P(X̄ < 1
.
13)

.
= 0
.
943 in P(X̄ ≤ 1

.
13)

.
= 0
.
956.

4. X̄ = 5
.
1, s

.
= 0
.
2138, df = 7, c

.
= 3
.
50, ∆

.
= 0
.
26.

Interval zaupanja: 4.84 ≤ µ ≤ 5
.
36.
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